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  ASSETS  
Current Statement Date 4

1 2 3
Net Admitted December 31

Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1 - 2) Admitted Assets

1. Bonds........................................................................................................................................... ........19,618,449,009 ................................... ........19,618,449,009 ........19,437,787,380

2. Stocks:  

2.1 Preferred stocks................................................................................................................. ...............11,141,015 ................................... ...............11,141,015 ...............12,313,765

2.2 Common stocks................................................................................................................. ...............12,694,520 ................................... ...............12,694,520 ...............11,776,235

3. Mortgage loans on real estate:  

3.1 First liens............................................................................................................................ ..........1,755,425,061 ................................... ..........1,755,425,061 ..........1,668,092,091

3.2 Other than first liens........................................................................................................... ...............32,488,702 ................................... ...............32,488,702 ...............31,906,095

4. Real estate:  

4.1 Properties occupied by the company (less $..........0
encumbrances).................................................................................................................. ................................... ................................... ...............................0 ...................................

4.2 Properties held for the production of income (less $..........0
encumbrances).................................................................................................................. ...............26,706,185 ................................... ...............26,706,185 ...............29,911,377

4.3 Properties held for sale (less $..........0 encumbrances)..................................................... .................4,724,388 ................................... .................4,724,388 .................1,615,000

5. Cash ($.....(30,042,131)), cash equivalents ($..........0)   
and short-term investments ($.....56,086,995)............................................................................. ...............26,044,864 ................................... ...............26,044,864 .............168,445,545

6. Contract loans (including $..........0 premium notes).................................................................... .............215,721,087 ......................44,768 .............215,676,319 .............218,041,457

7. Derivatives................................................................................................................................... ...............15,515,352 ................................... ...............15,515,352 ...............16,485,954

8. Other invested assets.................................................................................................................. ..........1,059,555,002 .................4,533,049 ..........1,055,021,953 .............971,189,888

9. Receivables for securities............................................................................................................ ...............28,621,450 ................................... ...............28,621,450 .................9,161,713

10. Securities lending reinvested collateral assets............................................................................ .............253,256,156 ................................... .............253,256,156 .............715,574,812

11. Aggregate write-ins for invested assets....................................................................................... ....................797,539 ...............................0 ....................797,539 ....................797,503

12. Subtotals, cash and invested assets (Lines 1 to 11).................................................................... ........23,061,140,330 .................4,577,817 ........23,056,562,513 ........23,293,098,815

13. Title plants less $..........0 charged off (for Title insurers only)..................................................... ................................... ................................... ...............................0 ...................................

14. Investment income due and accrued........................................................................................... .............208,406,272 ................................... .............208,406,272 .............201,909,449

15. Premiums and considerations:   

15.1 Uncollected premiums and agents' balances in the course of collection........................... ...............26,579,879 ....................508,328 ...............26,071,551 ...............26,858,859

15.2 Deferred premiums, agents' balances and installments booked but deferred  
and not yet due (including $..........0 earned but unbilled premiums)................................. ...............65,260,036 ................................... ...............65,260,036 ...............65,400,219

15.3 Accrued retrospective premiums....................................................................................... ................................... ................................... ...............................0 ...................................

16. Reinsurance:   

16.1 Amounts recoverable from reinsurers................................................................................ ...............26,460,818 ................................... ...............26,460,818 ...............41,314,676

16.2 Funds held by or deposited with reinsured companies...................................................... ................................... ................................... ...............................0 ...................................

16.3 Other amounts receivable under reinsurance contracts.................................................... .................5,061,100 ................................... .................5,061,100 .................8,404,378

17. Amounts receivable relating to uninsured plans.......................................................................... ................................... ................................... ...............................0 ...................................

18.1 Current federal and foreign income tax recoverable and interest thereon................................... ................................... ................................... ...............................0 ...................................

18.2 Net deferred tax asset.................................................................................................................. .............728,881,263 .............581,802,859 .............147,078,404 .............147,078,404

19. Guaranty funds receivable or on deposit..................................................................................... ...............10,780,038 ................................... ...............10,780,038 ...............10,786,141

20. Electronic data processing equipment and software................................................................... .................4,784,579 .................4,784,579 ...............................0 ...................................

21. Furniture and equipment, including health care delivery assets ($..........0)................................. ................................... ................................... ...............................0 ...................................

22. Net adjustment in assets and liabilities due to foreign exchange rates....................................... ................................... ................................... ...............................0 ...................................

23. Receivables from parent, subsidiaries and affiliates.................................................................... ...............31,417,764 ...............23,013,040 .................8,404,724 ...............33,368,487

24. Health care ($..........0) and other amounts receivable................................................................. ....................400,463 ....................400,463 ...............................0 ...................................

25. Aggregate write-ins for other than invested assets...................................................................... .................4,147,414 .................2,519,494 .................1,627,920 .................1,035,888

26. Total assets excluding Separate Accounts, Segregated Accounts and Protected   
Cell Accounts (Lines 12 through 25)............................................................................................ ........24,173,319,956 .............617,606,580 ........23,555,713,376 ........23,829,255,316

27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts.......................... ..........1,818,745,405 ................................... ..........1,818,745,405 ..........1,708,782,491

28. Total (Lines 26 and 27)................................................................................................................ ........25,992,065,361 .............617,606,580 ........25,374,458,781 ........25,538,037,807

  DETAILS OF WRITE-INS  

1101. Rockwood Escrow....................................................................................................................... ....................797,539 ................................... ....................797,539 ....................797,503

1102. ..................................................................................................................................................... ................................... ................................... ...............................0 ...................................

1103. ..................................................................................................................................................... ................................... ................................... ...............................0 ...................................

1198. Summary of remaining write-ins for Line 11 from overflow page................................................. ...............................0 ...............................0 ...............................0 ...............................0

1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above)........................................................... ....................797,539 ...............................0 ....................797,539 ....................797,503

2501. Other Real Estate Assets............................................................................................................. .................2,141,333 .................2,141,333 ...............................0 ...................................

2502. Miscellaneous Assets.................................................................................................................. .................1,575,291 ......................78,273 .................1,497,018 ....................910,127

2503. Receivable for Securities Not Received Within 15 Days from Settlement Date.......................... ....................299,888 ....................299,888 ...............................0 ...................................

2598. Summary of remaining write-ins for Line 25 from overflow page................................................. ....................130,902 ...............................0 ....................130,902 ....................125,761

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)........................................................... .................4,147,414 .................2,519,494 .................1,627,920 .................1,035,888
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  LIABILITIES, SURPLUS AND OTHER FUNDS  
1 2

Current December 31
Statement Date Prior Year

1. Aggregate reserve for life contracts $.....18,790,984,763 less $..........0     
included in Line 6.3 (including $.....243,712,575 Modco Reserve)........................................................................................................ .................18,790,984,763 .................18,711,214,863

2. Aggregate reserve for accident and health contracts (including $....208 Modco Reserve)................................................................... ......................471,298,548 ......................477,935,623
3. Liability for deposit-type contracts (including $..........0 Modco Reserve).............................................................................................. ......................658,754,672 ......................666,499,764
4. Contract claims:  

4.1 Life............................................................................................................................................................................................. ........................99,288,586 ......................108,647,153
4.2 Accident and health................................................................................................................................................................... ......................109,425,929 ......................113,434,065

5. Policyholders' dividends $.....34,757 and coupons $..........0 due and unpaid....................................................................................... ...............................34,757 ...............................32,046
6. Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:     

6.1 Dividends apportioned for payment (including $..........0 Modco)............................................................................................... ..........................2,159,669 ..........................2,219,128
6.2 Dividends not yet apportioned (including $..........0 Modco)....................................................................................................... ........................................... ...........................................
6.3 Coupons and similar benefits (including $..........0 Modco)........................................................................................................ ........................................... ...........................................

7. Amount provisionally held for deferred dividend policies not included in Line 6.................................................................................... ........................................... ...........................................
8. Premiums and annuity considerations for life and accident and health contracts received in advance    

less $..........0 discount; including $.....35,511 accident and health premiums....................................................................................... ..........................1,744,759 ..........................1,878,668
9. Contract liabilities not included elsewhere:  

9.1 Surrender values on canceled contracts.................................................................................................................................... ........................................... ...........................................
9.2 Provision for experience rating refunds, including the liability of $.....211,917,861 accident and health experience rating 

refunds of which $..........0 is for medical loss ratio rebate per the Public Health Service Act................................................... ......................260,399,288 ......................267,355,960
9.3 Other amounts payable on reinsurance, including $..........0 assumed and $.....722,840 ceded............................................... .............................722,840 .............................835,814
9.4 Interest Maintenance Reserve................................................................................................................................................... ......................437,694,808 ......................441,797,848

10. Commissions to agents due or accrued - life and annuity contracts $.....2,129,330, accident and health $.....3,739,597     
and deposit-type contract funds $..........0............................................................................................................................................. ..........................5,868,927 ..........................7,583,094

11. Commissions and expense allowances payable on reinsurance assumed........................................................................................... ........................................... ...........................................
12. General expenses due or accrued........................................................................................................................................................ ........................10,129,996 ..........................9,963,039
13. Transfers to Separate Accounts due or accrued (net) (including $.....(47,705,607) accrued for expense      

allowances recognized in reserves, net of reinsured allowances)......................................................................................................... .......................(47,705,607) .......................(38,145,993)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes........................................................................................... ..........................1,954,699 ..........................5,221,339

15.1 Current federal and foreign income taxes, including $..........0 on realized capital gains (losses)......................................................... ........................72,397,863 ........................47,776,374
15.2 Net deferred tax liability......................................................................................................................................................................... ........................................... ...........................................
16. Unearned investment income................................................................................................................................................................ ..........................5,767,227 ..........................8,565,521
17. Amounts withheld or retained by company as agent or trustee............................................................................................................. ...............................68,410 .............................197,021
18. Amounts held for agents' account, including $.....1,389,673 agents' credit balances........................................................................... ..........................1,389,668 ..........................1,317,755
19. Remittances and items not allocated..................................................................................................................................................... ........................42,053,293 ........................46,829,169
20. Net adjustment in assets and liabilities due to foreign exchange rates................................................................................................. ........................................... ...........................................
21. Liability for benefits for employees and agents if not included above................................................................................................... ........................................... ...........................................
22. Borrowed money $.....10,045,000 and interest thereon $.....9,253....................................................................................................... ........................10,054,253 ........................10,054,483
23. Dividends to stockholders declared and unpaid.................................................................................................................................... ........................................... ...........................................
24. Miscellaneous liabilities:     

24.01 Asset valuation reserve.............................................................................................................................................................. ......................377,919,162 ......................365,106,772
24.02 Reinsurance in unauthorized and certified ($..........0) companies............................................................................................. .............................574,422 ...............................96,446
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers.................................................. ..........................1,025,732 ..........................1,018,685
24.04 Payable to parent, subsidiaries and affiliates............................................................................................................................. ........................13,635,858 ........................14,568,210
24.05 Drafts outstanding...................................................................................................................................................................... .............................603,833 .............................575,182
24.06 Liability for amounts held under uninsured plans....................................................................................................................... ........................................... ...........................................
24.07 Funds held under coinsurance................................................................................................................................................... ........................................... ...........................................
24.08 Derivatives................................................................................................................................................................................. ........................14,093,229 ........................15,519,891
24.09 Payable for securities................................................................................................................................................................. ........................75,893,821 ..........................9,874,370
24.10 Payable for securities lending.................................................................................................................................................... ......................265,484,612 ......................727,505,791
24.11 Capital notes $..........0 and interest thereon $..........0............................................................................................................... ........................................... ...........................................

25. Aggregate write-ins for liabilities............................................................................................................................................................ ........................36,220,385 ........................38,536,692
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)................................................................................................. .................21,719,938,402 .................22,064,014,773
27. From Separate Accounts statement...................................................................................................................................................... ...................1,818,745,405 ...................1,708,782,491
28. Total liabilities (Lines 26 and 27)........................................................................................................................................................... .................23,538,683,807 .................23,772,797,264
29. Common capital stock........................................................................................................................................................................... ..........................3,961,316 ..........................3,961,316
30. Preferred capital stock........................................................................................................................................................................... ........................................... ...........................................
31. Aggregate write-ins for other than special surplus funds....................................................................................................................... ........................................0 ........................................0
32. Surplus notes......................................................................................................................................................................................... ........................................... ...........................................
33. Gross paid in and contributed surplus................................................................................................................................................... ...................1,777,675,305 ...................1,777,675,305
34. Aggregate write-ins for special surplus funds........................................................................................................................................ .............................131,631 .............................131,631
35. Unassigned funds (surplus)................................................................................................................................................................... ........................54,006,722 .......................(16,527,709)
36. Less treasury stock, at cost:     

36.1 .....0.000 shares common (value included in Line 29 $..........0)................................................................................................ ........................................... ...........................................
36.2 .....0.000 shares preferred (value included in Line 30 $..........0)................................................................................................ ........................................... ...........................................

37. Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement)........................................... ...................1,831,813,658 ...................1,761,279,227
38. Totals of Lines 29, 30 and 37................................................................................................................................................................ ...................1,835,774,974 ...................1,765,240,543
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3).............................................................................................................................. .................25,374,458,781 .................25,538,037,807

  DETAILS OF WRITE-INS  
2501. Unclaimed Funds................................................................................................................................................................................... ........................20,450,628 ........................22,759,247
2502. Guaranty Funds Assessment Liability................................................................................................................................................... ........................12,439,968 ........................12,439,968
2503. New York Regulation 172 Liability......................................................................................................................................................... ..........................2,039,631 ..........................2,028,115
2598. Summary of remaining write-ins for Line 25 from overflow page.......................................................................................................... ..........................1,290,158 ..........................1,309,362
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)..................................................................................................................... ........................36,220,385 ........................38,536,692
3101. ............................................................................................................................................................................................................... ........................................... ...........................................
3102. ............................................................................................................................................................................................................... ........................................... ...........................................
3103. ............................................................................................................................................................................................................... ........................................... ...........................................
3198. Summary of remaining write-ins for Line 31 from overflow page.......................................................................................................... ........................................0 ........................................0
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)..................................................................................................................... ........................................0 ........................................0
3401. Annuitant Mortality Fluctuation Fund..................................................................................................................................................... .............................131,631 .............................131,631
3402. ............................................................................................................................................................................................................... ........................................... ...........................................
3403. ............................................................................................................................................................................................................... ........................................... ...........................................
3498. Summary of remaining write-ins for Line 34 from overflow page.......................................................................................................... ........................................0 ........................................0
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)..................................................................................................................... .............................131,631 .............................131,631
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  SUMMARY OF OPERATIONS  
1 2 3

Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health contracts................................................................... ............486,032,339 ............301,617,920 .........1,771,246,417
2. Considerations for supplementary contracts with life contingencies....................................................................................... ................1,679,001 ...................448,242 ................2,882,533
3. Net investment income............................................................................................................................................................ ............288,487,019 ............298,910,030 .........1,190,292,549
4. Amortization of Interest Maintenance Reserve (IMR)............................................................................................................. ..............10,834,325 ................3,071,166 ..............26,783,445
5. Separate Accounts net gain from operations excluding unrealized gains or losses............................................................... ................................. ................................. .................................
6. Commissions and expense allowances on reinsurance ceded............................................................................................... ..............13,274,373 ..............13,371,144 ..............56,506,158
7. Reserve adjustments on reinsurance ceded........................................................................................................................... ...............(2,458,169) ....................(16,298) ................5,142,500
8. Miscellaneous Income:     

8.1 Income from fees associated with investment management, administration and contract guarantees    
from Separate Accounts................................................................................................................................................ ................9,959,804 ................5,864,731 ..............29,263,189

8.2 Charges and fees for deposit-type contracts................................................................................................................. .......................1,510 ................................. .................................
8.3 Aggregate write-ins for miscellaneous income.............................................................................................................. ................4,933,147 ..............10,915,959 ............109,060,202

9. Totals (Lines 1 to 8.3)............................................................................................................................................................. ............812,743,349 ............634,182,894 .........3,191,176,993
10. Death benefits......................................................................................................................................................................... ..............57,258,730 ..............60,945,206 ............251,317,829
11. Matured endowments (excluding guaranteed annual pure endowments).............................................................................. ...................118,689 .....................77,151 ...................403,437
12. Annuity benefits....................................................................................................................................................................... ............132,763,976 ............130,532,564 ............534,807,775
13. Disability benefits and benefits under accident and health contracts...................................................................................... ..............35,004,051 ..............33,244,600 ............159,743,213
14. Coupons, guaranteed annual pure endowments and similar benefits.................................................................................... ..........................780 ............................23 .......................8,287
15. Surrender benefits and withdrawals for life contracts............................................................................................................. ............244,112,642 ............196,391,250 ............828,326,133
16. Group conversions.................................................................................................................................................................. ................................. ................................. .................................
17. Interest and adjustments on contract or deposit-type contract funds...................................................................................... ..............18,321,791 ..............15,576,837 ..............62,117,117
18. Payments on supplementary contracts with life contingencies............................................................................................... ................1,994,939 ................1,836,435 ................8,661,058
19. Increase in aggregate reserves for life and accident and health contracts............................................................................. ..............73,132,566 .............(62,504,553) ............305,482,222
20. Totals (Lines 10 to 19)............................................................................................................................................................ ............562,708,164 ............376,099,513 .........2,150,867,071
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)......................... ..............35,058,055 ..............38,256,581 ............161,703,329
22. Commissions and expense allowances on reinsurance assumed.......................................................................................... .......................3,405 .......................6,383 .....................13,079
23. General insurance expenses.................................................................................................................................................. ..............32,014,027 ..............37,415,260 ............149,103,330
24. Insurance taxes, licenses and fees, excluding federal income taxes...................................................................................... ................6,108,798 ................9,234,753 ..............26,892,728
25. Increase in loading on deferred and uncollected premiums.................................................................................................... ..................(455,156) .............(10,668,182) .............(13,707,937)
26. Net transfers to or (from) Separate Accounts net of reinsurance............................................................................................ ..............83,284,714 ..............70,748,832 ............371,496,910
27. Aggregate write-ins for deductions.......................................................................................................................................... .......................7,367 .....................92,616 ...............(1,312,885)
28. Totals (Lines 20 to 27)............................................................................................................................................................ ............718,729,374 ............521,185,756 .........2,845,055,625
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)...................... ..............94,013,975 ............112,997,138 ............346,121,368
30. Dividends to policyholders...................................................................................................................................................... ...................515,980 ...................349,856 ................1,859,759
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... ..............93,497,995 ............112,647,282 ............344,261,609
32. Federal and foreign income taxes incurred (excluding tax on capital gains).......................................................................... ..............28,128,385 ................6,660,533 ...........(121,712,224)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized      

capital gains or (losses) (Line 31 minus Line 32).................................................................................................................... ..............65,369,610 ............105,986,749 ............465,973,833
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains   

tax of $.....(945,433) (excluding taxes of $.....3,624,537 transferred to the IMR).................................................................... ...............(1,755,803) .............(16,335,416) .............(45,853,028)
35. Net income (Line 33 plus Line 34).......................................................................................................................................... ..............63,613,807 ..............89,651,333 ............420,120,805

  CAPITAL AND SURPLUS ACCOUNT  
36. Capital and surplus, December 31, prior year......................................................................................................................... .........1,765,240,543 .........1,878,325,175 .........1,878,325,175
37. Net income (Line 35)............................................................................................................................................................... ..............63,613,807 ..............89,651,333 ............420,120,805
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....20,894,318..................................................... ..............38,237,175 ..............18,895,364 ..............64,441,656
39. Change in net unrealized foreign exchange capital gain (loss)............................................................................................... ..................(842,050) ..................(790,837) ...............(1,627,322)
40. Change in net deferred income tax......................................................................................................................................... ................6,314,067 ................7,206,549 ............151,068,793
41. Change in nonadmitted assets................................................................................................................................................ ..............14,001,798 ................1,993,540 ...........(152,567,938)
42. Change in liability for reinsurance in unauthorized and certified companies.......................................................................... ..................(477,976) .....................41,426 ................1,772,211
43. Change in reserve on account of change in valuation basis, (increase) or decrease............................................................. ................................. ................................. ...........(203,451,474)
44. Change in asset valuation reserve.......................................................................................................................................... .............(12,812,390) .............(25,169,984) ..............12,026,389
45. Change in treasury stock........................................................................................................................................................ ................................. ................................. .................................
46. Surplus (contributed to) withdrawn from Separate Accounts during period............................................................................ ................................. ................................. .................................
47. Other changes in surplus in Separate Accounts Statement.................................................................................................... ................................. ................................. .................................
48. Change in surplus notes......................................................................................................................................................... ................................. ................................. .................................
49. Cumulative effect of changes in accounting principles........................................................................................................... ................................. ................................. .................................
50. Capital changes:  

50.1 Paid in............................................................................................................................................................................ ................................. ................................. .................................
50.2 Transferred from surplus (Stock Dividend).................................................................................................................... ................................. ................................. .................................
50.3 Transferred to surplus................................................................................................................................................... ................................. ................................. .................................

51. Surplus adjustment:  
51.1 Paid in............................................................................................................................................................................ ................................. ................................. .................................
51.2 Transferred to capital (Stock Dividend)......................................................................................................................... ................................. ................................. .................................
51.3 Transferred from capital................................................................................................................................................ ................................. ................................. .................................
51.4 Change in surplus as a result of reinsurance................................................................................................................ ................................. ................................. .................................

52. Dividends to stockholders....................................................................................................................................................... .............(37,500,000) ...........(185,000,000) ...........(404,000,000)
53. Aggregate write-ins for gains and losses in surplus................................................................................................................ ..............................0 ................5,990,500 ..................(867,752)
54. Net change in capital and surplus (Lines 37 through 53)........................................................................................................ ..............70,534,431 .............(87,182,109) ...........(113,084,632)
55. Capital and surplus as of statement date (Lines 36 + 54)....................................................................................................... .........1,835,774,974 .........1,791,143,066 .........1,765,240,543

  DETAILS OF WRITE-INS  
08.301. Litigation Settlements.................................................................................................................................................... ................2,592,252 ................9,384,053 ..............89,678,863
08.302. Other Variable Annuity Fees......................................................................................................................................... ................1,461,237 ...................894,712 ................4,248,372
08.303. Revenue Sharing........................................................................................................................................................... ...................882,858 ...................636,179 ................2,728,979
08.398. Summary of remaining write-ins for Line 8.3 from overflow page................................................................................. ......................(3,200) .......................1,015 ..............12,403,988
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)................................................................................... ................4,933,147 ..............10,915,959 ............109,060,202
2701. New York Regulation 172 Expense............................................................................................................................... .....................11,516 ................................. ...............(1,404,829)
2702. Gain/Loss on Variable Annuity...................................................................................................................................... ......................(6,090) .....................27,606 .....................23,585
2703. Fines and Penalties....................................................................................................................................................... .......................1,890 ............................12 ..........................312
2798. Summary of remaining write-ins for Line 27 from overflow page.................................................................................. ............................51 .....................64,998 .....................68,047
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)............................................................................................. .......................7,367 .....................92,616 ...............(1,312,885)
5301. Correction of Prior Period Items.................................................................................................................................... ................................. ................5,990,500 ..................(867,752)
5302. ....................................................................................................................................................................................... ................................. ................................. .................................
5303. ....................................................................................................................................................................................... ................................. ................................. .................................
5398. Summary of remaining write-ins for Line 53 from overflow page.................................................................................. ..............................0 ..............................0 ..............................0
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)............................................................................................. ..............................0 ................5,990,500 ..................(867,752)
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  CASH FLOW  
1 2 3

Current Year Prior Year Prior Year Ended
to Date To Date December 31

  CASH FROM OPERATIONS  
1. Premiums collected net of reinsurance............................................................................................................................... .............481,054,533 .............350,767,722 ..........1,806,244,895

2. Net investment income........................................................................................................................................................ .............214,391,906 .............238,291,687 ..........1,025,753,785

3. Miscellaneous income......................................................................................................................................................... ...............25,710,665 ...............30,135,536 .............199,972,049

4. Total (Lines 1 through 3)..................................................................................................................................................... .............721,157,104 .............619,194,945 ..........3,031,970,729

5. Benefit and loss related payments...................................................................................................................................... .............476,861,080 .............410,555,468 ..........1,801,415,145

6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts................................................ ...............92,844,328 ...............73,296,875 .............386,233,190

7. Commissions, expenses paid and aggregate write-ins for deductions.............................................................................. ...............80,036,378 ...............87,739,122 .............383,569,863

8. Dividends paid to policyholders........................................................................................................................................... ....................572,728 ....................583,621 .................2,174,031

9. Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses)................................... .................6,186,000 ................................... ..............(18,374,888)

10. Total (Lines 5 through 9)..................................................................................................................................................... .............656,500,514 .............572,175,086 ..........2,555,017,341

11. Net cash from operations (Line 4 minus Line 10)............................................................................................................... ...............64,656,590 ...............47,019,859 .............476,953,388

  CASH FROM INVESTMENTS  
12. Proceeds from investments sold, matured or repaid:  

12.1 Bonds........................................................................................................................................................................ .............605,381,332 ..........1,393,489,655 ..........7,159,260,845

12.2 Stocks........................................................................................................................................................................ .................5,838,746 ................................... ...............31,967,198

12.3 Mortgage loans......................................................................................................................................................... ...............60,788,097 ...............27,877,224 .............199,511,568

12.4 Real estate................................................................................................................................................................ ................................... ................................... .................2,650,000

12.5 Other invested assets............................................................................................................................................... .................7,134,616 ...............46,165,517 .............143,307,454

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments......................................................... ................................... ................................... ...................................

12.7 Miscellaneous proceeds........................................................................................................................................... .............536,847,231 .............382,310,572 ...............65,699,991

12.8 Total investment proceeds (Lines 12.1 to 12.7)....................................................................................................... ..........1,215,990,022 ..........1,849,842,968 ..........7,602,397,056

13. Cost of investments acquired (long-term only):  

13.1 Bonds........................................................................................................................................................................ .............739,889,128 ..........1,073,367,518 ..........6,482,487,858

13.2 Stocks........................................................................................................................................................................ ......................45,000 .................1,213,339 ...............23,553,274

13.3 Mortgage loans......................................................................................................................................................... .............148,707,116 ...............64,737,750 .............363,941,119

13.4 Real estate................................................................................................................................................................ .....................(10,355) .....................(71,938) ....................137,682

13.5 Other invested assets............................................................................................................................................... ...............44,598,738 ...............83,093,715 .............516,204,025

13.6 Miscellaneous applications....................................................................................................................................... ...............19,459,773 ...............82,859,699 .............118,258,251

13.7 Total investments acquired (Lines 13.1 to 13.6)...................................................................................................... .............952,689,400 ..........1,305,200,083 ..........7,504,582,209

14. Net increase or (decrease) in contract loans and premium notes...................................................................................... ................(2,366,955) ................(3,311,784) ................(5,869,229)

15. Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)................................................................................ .............265,667,578 .............547,954,669 .............103,684,076

  CASH FROM FINANCING AND MISCELLANEOUS SOURCES  
16. Cash provided (applied):  

16.1 Surplus notes, capital notes...................................................................................................................................... ................................... ................................... ...................................

16.2 Capital and paid in surplus, less treasury stock....................................................................................................... ................................... ................................... ...................................

16.3 Borrowed funds......................................................................................................................................................... ................................... ..............................(0) ...................(355,000)

16.4 Net deposits on deposit-type contracts and other insurance liabilities.................................................................... ..............(14,888,361) ..............(18,931,318) ..............(57,660,239)

16.5 Dividends to stockholders......................................................................................................................................... ...............37,500,000 .............185,000,000 .............404,000,000

16.6 Other cash provided (applied).................................................................................................................................. ............(420,336,487) ............(375,897,673) ..............(76,745,407)

17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ ............(472,724,848) ............(579,828,991) ............(538,760,646)

  RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS  
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......................... ............(142,400,681) ...............15,145,537 ...............41,876,818

19. Cash, cash equivalents and short-term investments:  

19.1 Beginning of year...................................................................................................................................................... .............168,445,545 .............126,568,727 .............126,568,727

19.2 End of period (Line 18 plus Line 19.1)..................................................................................................................... ...............26,044,864 .............141,714,264 .............168,445,545

Note:  Supplemental disclosures of cash flow information for non-cash transactions:  
20.0001 ................................................................................................................................................................................... ................................... ................................... ...................................



Statement as of March 31, 2014 of the United States Life Insurance Company in the City of New York

Q06

  EXHIBIT 1  
  DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS  

1 2 3
Current Year Prior Year Prior Year

To Date To Date Ended December 31

1. Industrial life.............................................................................................................................. ............................................... ............................................... ...............................................

2. Ordinary life insurance............................................................................................................... ............................70,143,684 ............................68,911,245 ..........................279,428,414

3. Ordinary individual annuities..................................................................................................... ..........................365,692,032 ..........................192,051,480 .......................1,252,512,693

4. Credit life (group and individual)................................................................................................ ...................................17,945 .................................158,806 .................................624,606

5. Group life insurance.................................................................................................................. ............................42,469,749 .............................(9,703,173) ..........................126,674,166

6. Group annuities......................................................................................................................... ..............................7,142,099 ............................33,962,340 ............................50,685,783

7. A&H - group............................................................................................................................... ............................47,737,121 ............................66,415,767 ..........................263,293,632

8. A&H - credit (group and individual)............................................................................................ ....................................(3,899) ....................................(9,111) ..................................(25,482)

9. A&H - other................................................................................................................................ .................................388,879 .................................429,103 ..............................1,717,216

10. Aggregate of all other lines of business..................................................................................... ............................................0 ............................................0 ............................................0

11. Subtotal..................................................................................................................................... ..........................533,587,610 ..........................352,216,457 .......................1,974,911,028

12. Deposit-type contracts............................................................................................................... ..............................1,025,440 .................................671,869 ..............................8,357,851

13. Total........................................................................................................................................... ..........................534,613,050 ..........................352,888,326 .......................1,983,268,879

  DETAILS OF WRITE-INS  

1001. ................................................................................................................................................... ............................................... ............................................... ...............................................

1002. ................................................................................................................................................... ............................................... ............................................... ...............................................

1003. ................................................................................................................................................... ............................................... ............................................... ...............................................

1098. Summary of remaining write-ins for Line 10 from overflow page.............................................. ............................................0 ............................................0 ............................................0

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)........................................................... ............................................0 ............................................0 ............................................0



 

NOTES TO FINANCIAL STATEMENTS 

 

 

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES 

 
A. Accounting Practices 

 
The statutory financial statements of The United States Life Insurance Company in the City of New 
York (the “Company”) are presented on the basis of accounting practices prescribed or permitted by 
the New York State Department of Financial Services (“NYDFS”). 
 
The NYDFS recognizes only statutory accounting practices prescribed or permitted by the State of 
New York for determining and reporting the financial condition and results of operations of an 
insurance company and for determining its solvency under the New York Insurance Law.  The National 
Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and Procedures Manual 
(“NAIC SAP”) has been adopted as a component of prescribed or permitted practices by the State of 
New York.  The state has the right to permit other specific practices that deviate from prescribed 
practices. 
 
The Company does not employ any prescribed or permitted accounting practices that differ from NAIC 
SAP. 
 

B. Uses of Estimates in the Preparation of Financial Statements 
 

No significant change from the disclosure included in the Company’s annual statement for the year 
ended December 31, 2013.  

 
C. Significant Accounting Policies 

 
There were no significant changes from the disclosure included in the Company's annual statement for 
the year ended December 31, 2013. 
 

 
2. ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS 

 
A.  Accounting Changes 

 
SSAP No. 35R 
 

Effective January 1, 2014, Statement of Statutory Accounting Principles (“SSAP”) No. 35R, Guaranty 
Fund and Other Assessments, was revised to prescribe the recognition of a liability and expense for 
the fee payable under Section 9010 of the federal Affordable Care Act (ACA) on January 1 of the fee 
year.  The adoption of this SSAP did not have a significant impact on the Company’s financial 
statements. 
 
SSAP 105 
 
Effective January 1, 2014, SSAP No. 105, Working Capital Finance Investments, was adopted and 

allows such investments to be admitted assets if certain criteria are met.  The adoption of this SSAP 
did not have a significant impact on the Company’s financial statements.  
 

B. Correction of Errors  
 

SSAP No. 3, Accounting Changes and Correction of Errors requires that corrections of errors related to 
prior periods be reported as adjustments to unassigned surplus. 

 
There were no significant corrections of errors during the periods covered by this statement. 

 
 

3. BUSINESS COMBINATIONS AND GOODWILL 

  
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 

 
 
4. DISCONTINUED OPERATIONS 

 
There were no discontinued operations during the periods covered by this statement. 

 
 
5. INVESTMENTS 
 

A. - C. No significant change from the disclosure included in the Company's annual statement for the year 
 ended December 31, 2013. 
 
D. Loan-backed and Structured Securities (“LBaSS”):  

 
(1) Prepayment assumptions for single class, multi-class mortgage-backed and asset-backed securities 

were obtained from independent third party services or internal estimates.  These assumptions are 
consistent with the current interest rate and economic environment.  

 
(2) An interest related (i.e., non-credit related) impairment of LBaSS is considered to be other than 

temporary when the Company intends to sell the investment, or its cash, working capital, or other 
requirements indicate that the Company would be required to sell the investment before a forecasted 
recovery occurs.  Non-credit related other-than-temporary impairments (“OTTI”) is measured at fair 
value.  At March 31, 2014, the Company did not have any impaired (fair value less than statement 
value) LBaSS for which an OTTI should be recognized due to the intent to sell or an inability or lack of 
intent to retain the security for a period of time sufficient to recover the amortized cost basis. 

 

Statement as of March 31, 2014 of the United States Life Insurance Company in the City of New York

Q07



 

NOTES TO FINANCIAL STATEMENTS 

 

 

 (3)  At March 31, 2014, the Company held the following LBaSS for which it had recognized credit-related 
OTTI:  

 

CUSIP

 Book/Adjusted 

Carrying Value 

Amortized Cost 

Before Current 

Period OTTI 

 Present Value of 

Projected Cash 

Flows 

 Recognized 

OTTI 

 Amortized Cost 

After OTTI 

 Fair Value at 

Time of OTTI 

 Date of 

Financial 

Statement 

Where 

Reported 

12669GAU5 2,923,095$                2,907,239$              15,856$             2,907,239$             1,390,998$           1Q2014

05949AR77 2,129,974                  2,040,413                 89,561                2,040,413               2,101,535             1Q2014

32051GCU7 2,394,063                  2,321,687                 72,376                2,321,687               2,252,509             1Q2014

02148DAE0 11,534,691                11,289,916              244,775             11,289,916             10,585,088           1Q2014

12669ELT1 908,427                     683,622                    224,805             683,622                  174,850                1Q2014

46614KAB2 1,201,660                  1,062,611                 139,049             1,062,611               -                         1Q2014

12669EFV3 654,674                     621,547                    33,127                621,547                  177,914                1Q2014

12669EYP5 1,179,221                  1,168,266                 10,954                1,168,266               1,148,638             1Q2014

466247KK8 2,149,531                  2,149,128                 403                     2,149,128               1,616,223             1Q2014

32051GQP3 3,487,938                  3,448,813                 39,125                3,448,813               3,450,562             1Q2014

52108MAR4 3,463,224                  3,436,980                 26,245                3,436,980               2,897,988             1Q2014

396789EF2 2,519,356                  1,989,443                 529,914             1,989,443               2,419,092             1Q2014

92922FFC7 705,159                     656,450                    48,709                656,450                  285,655                1Q2014

07387BEH2 2,917,373                  808,315                    2,109,058          808,315                  2,379,505             1Q2014

05530VAA7 23,628,354                23,598,521              29,833                23,598,521             23,996,563           1Q2014

93934FCF7 11,138,126                10,956,629              181,497             10,956,629             10,841,664           1Q2014

863579B72 23,899,839                23,149,608              750,231             23,149,608             22,383,711           1Q2014

Quarterly Total 96,834,707$             92,289,188$            4,545,519$        92,289,188$          88,102,497$        
 

 
(4) At March 31, 2014, the Company held impaired securities (fair value is less than cost or amortized 

cost) for which an OTTI had not been recognized in earnings as a realized loss.  Such impairments 
include securities with a recognized OTTI for non-interest related declines that were recognized in 
earnings, but for which an associated interest related decline has not been recognized in earnings as a 
realized loss.  The aggregate amount of unrealized losses and fair values for such securities, 
segregated between those securities that have been in a continuous unrealized loss position for less 
than 12 months and greater than 12 months, respectively, were as follows:  

 

a. The aggregate amount of unrealized losses:

1. Less than 12 Months 44,309,049$            

2. 12 Months or Longer 17,087,202$            

b. The aggregate related fair value of securites

with unrealized losses:

1. Less than 12 Months 1,230,596,750$       

2. 12 Months or Longer 193,208,430$           
 

 (5) In its OTTI assessment, the Company considers all information relevant to the collectability of the 
security, including past history, current conditions and reasonable forecasts when developing an 
estimate of future cash flows.  Relevant analyst reports and forecasts for the asset class also receive 
appropriate consideration.  The Company also considers how credit enhancements affect the expected 
performance of the security.  In addition, the Company also considers its cash and working capital 
requirements and generally considers expected cash flows in relation to its business plans and how 
such forecasts affect the intent and ability to hold such securities to recovery of their amortized cost. 

 
E. Repurchase Agreements and/or Security Lending Transactions  
 

(1) For securities lending agreements, the Company requires a minimum of 102 percent of the fair 
value of the securities loaned (pledged) at the outset of the contract as collateral.  The aggregate 
fair value of all securities acquired from reinvestment of the cash received from the securities 
lending counterparties was $253,256,156 and $727,269,751 at March 31, 2014 and December 
31, 2013, respectively. 

      
      (2) In conjunction with its securities lending program described in Note 17, the Company received 

cash of $253,256,156 and recognized a corresponding liability classified as payable for securities 
lending.  The cash was subsequently reinvested in short-term investments.  The Company 
pledged $256,611,823 of its securities as collateral securing the cash received.  These pledged 
assets are classified as bonds on the Company’s balance sheet as of March 31, 2014. 
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(3)     Collateral Received  
 

a.  Aggregate Amount of Cash Collateral Received 
 
 1. The Company has no repurchase agreements. 
 

Fair Value

2. Securities Lending

(a) Open -$                             

(b) 30 Days or Less 11,412,975            

(c) 31 to 60 Days 11,627,000            

(d) 61 to 90 Days 230,216,181          

(e) Greater Than 90 Days -                               

(f) Subtotal 253,256,156          

(g) Securities Collateral received -                               

(h) Total Collateral Received 253,256,156$       
 

 
3. The Company has no dollar repurchase agreements. 

 
b. The fair value of that collateral and of the portion of that collateral that it has sold or 

repledged is $253,256,156. 
 
c.  The Company receives primarily cash collateral in an amount in excess of the fair value 

of the securities lent.  The Company reinvests the cash collateral into short-term 
investments. 

 
(4) The Company’s securities lending transactions are administered by an affiliated agent 

 
(5) Collateral Reinvestment 

 
a. Aggregate Amount of Cash Collateral Reinvested 

 
1.  The Company has no repurchase agreements. 
 

Amortized Cost Fair Value

 2. Securities Lending

(a) Open 253,256,156$       253,256,156$       

(b) 30 Days or Less -                               -                               

(c) 31 to 60 Days -                               -                               

(d) 61 to 90 Days -                               -                               

(e) Greater Than 90 Days -                               -                               

(f) Subtotal 253,256,156         253,256,156         

(g) Securities Collateral received -                               -                               

(h) Total Collateral Reinvested 253,256,156$       253,256,156$       

 
  3. The Company had no dollar repurchase agreements. 

 
b. The reporting entity’s sources of cash that it uses to return the cash collateral is dependent 

upon the liquidity of the current market conditions.  At March 31, 2014, under current 
conditions, the reporting entity has $17,579,352,103 of par value bonds (fair value of 
$17,340,004,792) that are currently tradable securities that could be sold and used to pay for 
the $253,256,156 in collateral calls that could come due under a worst-case scenario. 

 
(6) The Company did not accept collateral that is not permitted by contract for the reporting period. 

 
(7) The Company had no collateral for securities lending transactions that extend beyond one year 

from the reporting date. 
 

F. Real Estate 
 

 During the quarter ended March 31, 2014, 1 property held for the production of income was transferred 
to properties held for sale. 

  

G. Low-Income Housing Tax Credit (“LIHTC”) 
 

 No significant change from the disclosure included in the Company's annual statement for the year 
 ended December 31, 2013. 
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H. Restricted Assets 
 

(1) Restricted Assets (Including Pledged)   
 

1 2 3 4 5

Restricted Asset Category

Total General

Account (G/A)

G/A Supporting

S/A Activity (a)

Total Separate 

Account (S/A)

Restricted

Assets

S/A Assets

Supporting G/A

Activity (b)

Total

(1 plus 3)

Total From 

Prior Year

Increase/

(Decrease)

(5 minus 6)

Total Current 

Year Admitted 

Restricted

Gross

Restricted to

Total Assets

Admitted

Restricted to

Total

Admitted

Assets

a.    Subject to contractual

       obligation for which

       liability is not shown -$                        -$                        -$                        -$                        -$                        -$                        -$                        -$                        0.000% 0.000%

b.    Collateral held under

       security lending agreements 228,752,021    -                          -                          -                          228,752,021    665,885,044    (437,133,023)   228,752,021    0.880% 0.902%

c.    Subject to repurchase

       agreements -                          -                          -                          -                          -                          -                          -                          -                          0.000% 0.000%

d.    Subject to reverse

        repurchase agreements -                          -                          -                          -                          -                          -                          -                          -                          0.000% 0.000%

e.    Subject to dollar repurchase

       agreements -                          -                          -                          -                          -                          -                          -                          -                          0.000% 0.000%

f.    Subject to dollar reverse

        repurchase agreements -                          -                          -                          -                          -                          -                          -                          -                          0.000% 0.000%

g.    Placed under option

        contracts -                          -                          -                          -                          -                          -                          -                          -                          0.000% 0.000%

h.    Letter stock or securities

       restricted as to sale - 

       excluding FHLB capital stock -                          -                          -                          -                          -                          -                          -                          -                          0.000% 0.000%

i.    FHLB capital stock 10,042,200       -                          -                          -                          10,042,200       10,042,200       -                          10,042,200       0.039% 0.040%

j.    On deposit with states 13,291,650       -                          -                          -                          13,291,650       13,292,518       (868)                   13,291,650       0.051% 0.052%

k.    On deposit with other

       regulatory bodies -                          -                          -                          -                          -                          -                          -                          -                          0.000% 0.000%

l.     Pledged as collateral to FHLB

       (including assets backing 

       funding agreements) 81,749,662       -                          -                          -                          81,749,662       19,782,969       61,966,693       81,749,662       0.315% 0.322%

m.   Pledged as collateral not

       captured in other categories -                          -                          -                          -                          -                          -                          -                          -                          0.000% 0.000%

n.    Other restricted assets -                          -                          -                          -                          -                          -                          -                          -                          0.000% 0.000%

o.    Total restricted Assets 333,835,533$  -$                        -$                        -$                        333,835,533$  709,002,731$  (375,167,198)$ 333,835,533$  1.285% 1.316%

(a)    Subset of column 1

(b)    Subset of column 3

Gross Restricted 8 Percentage

Current Year 6 7 9 10

 
(2) The Company had no assets pledged as collateral not captured in other categories. 

 
(3) The Company had no other restricted assets for the reporting period. 

 
 

6. JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
 
 

7. INVESTMENT INCOME 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
 

 
8. DERIVATIVE INSTRUMENTS 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
 
 

 9. INCOME TAXES 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013.  
 
 

10. INFORMATION CONCERNING PARENT, SUBSIDIARIES, AND AFFILIATES 

 

A. - C. All outstanding shares of the Company’s common stock are owned by AGC Life Insurance Company 
(“AGC Life”), a Missouri-domiciled life insurance company, which is in turn wholly owned by AIG Life 
Holdings, Inc. ((f/k/a SunAmerica Financial Group, Inc. (“AIG Life Holdings”)). Effective March 15, 
2013, SunAmerica Financial Group, Inc. changed its name to AIG Life Holdings.  AIG Life Holdings is 
wholly owned by SAFG Retirement Services, Inc., which is a direct, wholly owned subsidiary of 
American International Group, Inc. (“AIG”). 

 
The Company has a Capital Maintenance Agreements (“CMAs”) with AIG and certain of its insurance 
company affiliates.  Among other things, the CMA provides that AIG will maintain the total adjusted 
capital of the Company at or above a specified minimum percentage of the Company’s projected 
Company Action Level Risk Based Capital. The Company and AIG amended and restated the CMA 
effective as of February 18, 2014, to remove the Company’s dividend payment requirement.  As 
structured, the CMA contemplates that the specified minimum percentage would be reviewed and 
agreed upon at least annually. AIG has not made any capital contributions to the Company under the 
CMA.  As of March 31, 2014, the specified minimum percentage was 385 percent. 
 
The Company paid an ordinary cash dividend to AGC Life of $37,500,000 on March 28, 2014. 
 
The Company paid an ordinary cash dividend to AGC Life of $185,000,000 on March 28, 2013 and an 
extraordinary cash dividend to AGC Life of $219,000,000 on September 30, 2013. 

                  
During the three-month period ended March 31, 2014, the Company did not enter into any transaction 
with an affiliate for the purchase, sale or exchange of securities or other assets in the ordinary course, 
which involved a value on the transaction date that exceeded one half of one percent of the Company’s 
total assets as of December 31, 2013.  

 

Statement as of March 31, 2014 of the United States Life Insurance Company in the City of New York

Q07.3



 

NOTES TO FINANCIAL STATEMENTS 

 

 

D. On March 31, 2014, the Company reported receivables from parent, subsidiaries, and affiliates of 
$8,404,724 and payables to parent, subsidiaries and affiliates of $13,635,858.  At December 31, 2013, 
the Company reported receivables from parent, subsidiaries and affiliates of $33,368,487 and payables 
to parent, subsidiaries and affiliates of $14,568,210.  Amounts due from or to parent, subsidiaries and 
affiliates are generally settled within 30 days.  
    

E. During 2003, the Company entered into a reinsurance agreement (the “Co/Modco Agreement”) with 
AIG Life of Bermuda, Ltd. (“AIGB”), a subsidiary of AGC Life and an indirect, wholly owned subsidiary 
of AIG.  The Co/Modco Agreement is a combination of coinsurance and modified coinsurance.  Under 
the Co/Modco Agreement, AIGB reinsures a 90 percent quota share of the Company’s net liability on 
term life contracts issued by the Company with issue dates on or after March 1, 2002.  AIGB is a 
Bermuda licensed insurer but is not licensed to transact insurance or reinsurance, nor is it accredited 
as a reinsurer in the State of New York.  At March 31, 2014 and December 31, 2013, the Company did 
not report any liabilities for unauthorized reinsurance, as the coinsurance reserves ($443 million and 
$440 million, respectively) ceded to AIGB were fully secured by letters of credit.  These letters of credit, 
secured by AIGB for the benefit of the Company, contain the applicable provisions required by NAIC 
SAP and are subject to reimbursement by AIG in the event of a drawdown.  In addition, there are 
certain terms and conditions regarding events of default, which if triggered by future AIG events, would 
require the Company to pursue a variety of remedies to preserve the amount of the reserve credit. 
Pursuant to the modified coinsurance portion of the Co/Modco Agreement, the Company does not 
record a reserve credit since it retains, controls, and owns all assets held in relation to the modified 
coinsurance reserve. 
 
For the quarter ended March 31, 2014 the Agreement decreased the Company’s pre-tax income by 
$1.9 million.  For the quarter ended December 31, 2013, the Agreement increased the Company’s pre-
tax income by $0.5 million.  The Company terminated ceding new business under this treaty effective 
August 1, 2009. 
 

F. - L.  No significant change from the disclosure included in the Company's annual statement for the year 
 ended December 31, 2013.  
 
 

11. DEBT 

 
A. The Company holds no debentures outstanding. 
 
B. Federal Home Loan Bank (“FHLB”) Membership 
 

(1) The Company is a member of the FHLB of New York.  Membership with the FHLB provides the 
Company with collateralized borrowing opportunities, primarily as an additional source of liquidity 
or for other uses deemed appropriate by the Company.  At March 31, 2014, the statement value 
of the Company’s ownership in the FHLB of New York stock was $10,042,200, as shown below, 
which was reported as common stock.  Pursuant to the membership terms, the Company has 
also pledged such stock to the FHLB of New York as additional collateral for the Company’s 
obligations under agreements entered into with the FHLB of New York. 
 
As of March 31, 2014, the Company has borrowed $10,045,000, in the form of cash advances, 
from the FHLB of New York.  All cash advances obtained are included in borrowed money, and 
would be accounted for consistent with SSAP No. 15, Debt and Holding.  When a cash advance 

is obtained, the Company is required to pledge certain mortgage-backed securities, government 
and agency securities and other qualifying assets to secure advances obtained from the FHLB.  
Upon any event of default by the Company, the FHLB of New York’s recovery would generally be 
limited to the amount of the Company’s liability under advances borrowed. 
 
In the first quarter of 2014, the Company implemented an FHLB Advance Facility operational 
plan.  The purpose of the plan is to more effectively utilize the FHLB facility to manage short-term 
(typically 5 business days or less) cash flow and liquidity needs.  The Company does not intend 
to use this facility to manage significant expected cash flows.  Pursuant to the plan, the Company 
may periodically obtain cash advances on a same day basis, up to a Company approved limit of 
$55 million.  To provide adequate collateral for potential advances under the Advance Facility, the 
Company increased the amount of securities (excluding FHLB stock) pledged to the FHLB to an 
aggregate fair value of approximately $60 million.  As of March 31, 2014, the fair value of all 
collateral pledged to secure current and future advances from the FHLB of New York was 
$81,818,925, which includes the value of the FHLB common stock noted above. 
 

(2) FHLB Capital Stock 
  
a.  Aggregate Totals 

General Separate General Separate

Total Account Account Total Account Account

Membership Stock - Class A -$                                -$                                -$                                -$                                -$                                -$                                

Membership Stock - Class B 9,590,100                 9,590,100                 -                                  9,590,100                 9,590,100                 -                                  

Activity Stock 452,100                     452,100                     -                                  452,100                     452,100                     -                                  

Excess Stock -                                  -                                  -                                  -                                  -                                  -                                  

Aggregate Total 10,042,200$             10,042,200$             -$                                10,042,200$             10,042,200$             -$                                

Actual or estimated Borrowing Capacity 

as Determined by the Insurer 451,800,000$          452,300,000$          

December 31, 
2013March 31, 
2014

 
 
The Company’s borrowing capacity is initially determined as the lesser of the borrowing limit 
imposed by statute in the state of domicile or the amount of specific qualifying assets that the 
FHLB permits the Company to pledge as collateral, further reduced by the discount factor 
prescribed by the FHLB for each qualified asset type.  The initial borrowing capacity has been 
reduced further by the actual amount borrowed as of March 31, 2014 and December 31, 2013. 
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b. Membership Stock (Class A and B) Eligible for Redemption 
 

The Company’s membership stock is not eligible for redemption at March 31, 2014 as the 
Company had not provided written notification to the FHLB requesting redemption prior to the 
reporting date. 

 
(3) Collateral Pledged to FHLB 

 
a. Amount Pledged 

 

Fair Carrying Total Fair Carrying Total

Value Value Borrowing Value Value Borrowing

Total General Accounts 81,818,925$             91,794,862$             10,045,000$             28,279,748$             29,825,169$             10,045,000$             

Total Separate Accounts -                                  -                                  -                                  -                                  -                                  -                                  

Total 81,818,925$             91,794,862$             10,045,000$             28,279,748$             29,825,169$             10,045,000$             

March 31, 
2014 December 31, 
2013

 
 

b. Maximum Amount Pledged During Reporting Period 
 

Amount Borrowed Amount Borrowed

Fair Carrying at Time of Fair Carrying at Time of

Value Value Maximum Collateral Value Value Maximum Collateral

Total General Accounts 81,818,925$             91,794,862$             10,045,000$             28,279,748$             29,825,169$             15,045,000$             

Total Separate Accounts -                                  -                                  -                                  -                                  -                                  -                                  

Total 81,818,925$             91,794,862$             10,045,000$             28,279,748$             29,825,169$             15,045,000$             

March 31, 
2014 December 31, 
2013

 
(4) Borrowing from FHLB 

 
a.   1.  Amount as of March 31, 2014 

Funding

Agreements

General Separate Reserves

Total Account Account Established

Debt 10,045,000$             10,045,000$             -$                                -$                                

Funding Agreements -                                  -                                  -                                  -                                  

Other -                                  -                                  -                                  -                                  

Total 10,045,000$             10,045,000$             -$                                -$                                

 
 
2.  Amount as of December 31, 2013 

Funding

Agreements

General Separate Reserves

Total Account Account Established

Debt 10,045,000$             10,045,000$             -$                                -$                                

Funding Agreements -                                  -                                  -                                  -                                  

Other -                                  -                                  -                                  -                                  

Total 10,045,000$             10,045,000$             -$                                -$                                 
 

b. Maximum Amount during the period ended March 31, 2014 
General Separate

Total Account Account

Debt 10,045,000$             10,045,000$             -$                                

Funding Agreements -                                  -                                  -                                  

Other -                          -                          -                          

Total 10,045,000$         10,045,000$         -$                        
 

 
c. FHLB Prepayment Obligations 

 
Does the Company have prepayment obligations under the following arrangements: 
 

Yes/No

Debt No

Funding Agreements No

Other No  
 
 
12. RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS, COMPENSATED 

ABSENCES AND OTHER POSTRETIREMENT BENEFIT PLANS 
 

No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 

 
 
13. CAPITAL AND SURPLUS, SHAREHOLDERS' DIVIDEND RESTRICTIONS AND QUASI - 

REORGANIZATIONS 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
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14. CONTINGENCIES 

 
A. 1. The Company had commitments to provide funding to various limited partnerships totaling 

$120,443,604 at March 31, 2014.  The commitments to invest in limited partnerships and other 
funds are called at the discretion of each fund, as needed and subject to the provisions of such 
fund’s governing documents, for funding new investments, follow-on investments and/or fees and 
other expenses of the fund.  Of the total commitments at March 31, 2014, $55,546,811 are currently 
expected to expire within the current year, and the remaining by 2018 based on the expected life 
cycle of the related funds, and the Company’s historical funding trends for such commitments.  The 
Company had no commitments related to low-income housing tax credit property investments 
outstanding at March 31, 2014.  

 
2. & 3.  The Company has not issued any guarantees, other than those accounted for in conjunction with 

its insurance contracts, that would otherwise require disclosure and/or liability recognition pursuant 
to the requirements in SSAP 5R, Liabilities, Contingencies and Impairment of Assets. 

B. 1. & 2. No significant changes from the disclosure included in the Company’s annual statement for the 
year ended December 31, 2013.  

 
 C. - D.  No significant changes from the disclosure included in the Company’s annual statement for the year  
   ended December 31, 2013. 
 

E.             Escheatment/Death Claims 
 

The Company has received and responded to industry-wide regulatory inquiries, including a multi-
state audit and market conduct examination covering compliance with unclaimed property laws and 
a directive from the New York Department of Financial Services regarding claims settlement 
practices and other related state regulatory inquiries.  The inquiries concern the use of the Social 
Security Administration Death Master File (“SSDMF”) to identify potential claims not yet presented 
to us in the normal course of business. In connection with the resolution of the multi-state 
examination relating to these matters in the third quarter of 2012, the Company and certain of its 
affiliates paid an $11 million regulatory assessment to the various state insurance departments that 
are parties to the regulatory settlement to defray costs of their examinations and monitoring.  
Although the Company has enhanced its claims practices to include use of the SSDMF, it is 
possible that the settlement remediation requirements, remaining inquiries, other regulatory activity 
or litigation could result in the payment of additional amounts.  AIG has also received a demand 
letter from a purported AIG shareholder requesting that AIG’s Board of Directors (“Board”) 
investigate these matters, and bring appropriate legal proceedings against any person identified by 
the investigation as engaging in misconduct.  On January 8, 2014, the independent members of 
AIG’s Board unanimously refused the demand in its entirety, and on February 19, 2014, counsel for 
AIG’s Board sent a letter to counsel for the purported AIG shareholder describing the process by 
which AIG’s Board considered and refused its demand.  The Company believes it has adequately 
reserved for such claims, but there can be no assurance that the ultimate cost will not vary, 
perhaps materially, from its estimate.   
   
All Other Contingencies 
 
At March 31, 2014 the Company had $87,241,382 of outstanding commitments related to various 
funding obligations associated with investments in commercial mortgage loans. Of the total 
commitments at March 31, 2014, $52,558,113 are currently expected to expire by the end of the 
current year and the remaining by 2016 based on the expected life cycle of the related loans, and 
the Company’s historical funding trends for such commitments.    
 
At March 31, 2014, the Company held a reserve of $4,600,000 for contingencies related to prior 
year federal income taxes.  
 
Various federal, state and other regulatory agencies may from time to time review, examine or 
inquire into the operations, practices and procedures of the Company, such as through financial 
examinations, market conduct exams or regulatory inquiries.  Based on the current status of 
pending regulatory examinations and inquiries involving the Company, the Company believes it is 
not likely that these regulatory examinations or inquiries will have a material adverse effect on the 
financial position, results of operations or cash flows of the Company. 
 
Various other lawsuits against the Company have arisen in the ordinary course of business.  The 
Company believes it is not likely that contingent liabilities arising from such lawsuits will have a 
material adverse effect on the Company’s statutory financial statements. 
 
 

15. LEASES  

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
 
 

16. INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL 
INSTRUMENTS WITH CONCENTRATIONS OF CREDIT RISK 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
 

 
 
 
 
 

Statement as of March 31, 2014 of the United States Life Insurance Company in the City of New York

Q07.6



 

NOTES TO FINANCIAL STATEMENTS 

 

 

17. SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENT OF LIABILITIES 

 
A. The Company has no transfers of receivables reported as sales during the periods covered by this 

statement. 
 
B. The Company has adopted a securities lending program, whereby certain securities are lent to 

financial institutions in exchange for cash.  These transactions are intended to provide an additional 
source of liquidity for the Company, through secured financings backed by its existing securities 
portfolios.  Securities lent by the Company under these transactions may be sold or repledged by the 
counterparties.  As collateral for the securities lent by the Company, counterparties transfer cash and 
collateral levels are monitored daily and are generally maintained at a level equal to 102 percent of the 
fair value of the lent securities during the life of the transactions.  Cash collateral received by the 
Company is invested in short-term investments.  At the termination of the transactions, the Company 
and its counterparties are obligated to return the collateral provided and the securities lent, 
respectively.  These transactions are treated as secured financing arrangements by the Company. 
 
This targeted securities lending program was approved by the Company’s board of directors in 
February 2012.  As of March 31, 2014 and December 31, 2013, the Company has lent securities with a 
fair value of $253,256,156 and $702,773,632, respectively, to unaffiliated third parties pursuant to this 
program.   
 

C. The Company did not make any wash sales during the periods covered by this statement. 
 
 

18. GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE UNINSURED 
PORTION OF PARTIALLY INSURED PLANS 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
 
 

19. DIRECT PREMIUMS WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY 
ADMINISTRATORS 

No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
 
 

20.  FAIR VALUE MEASUREMENTS    
  

 A.(1)     Fair Value Measurements at March 31, 2014: 

 

Level 1 Level 2 Level 3 Total

a.       Assets at fair value

          Bonds

Industrial and misc -$                            3,767,783$            27,515,593$      31,283,376$          

Hybrid securities                                -                5,960,230 -                            5,960,230               

              Total bonds -                              9,728,013              27,515,593        37,243,606             

          Common stock

               Industrial and Misc 285,361                10,042,200            2,366,509           12,694,070             

Parent, subsidiaries and 

affiliates 450                        -                               -                            450                          

              Total common stocks 285,811                10,042,200            2,366,509           12,694,520             

         Derivative assets

Interest rate contracts 8,522,913             -                               -                            8,522,913               

Foreign exchange contracts -                              -                               -                            -                                

Equity/Index contracts               8,087,549              (1,095,110)                             - 6,992,439               

           Total derivatives 16,610,462           (1,095,110)             -                            15,515,352             

               Separate accounts 1,621,687,195     197,058,210          -                            1,818,745,405       

          Total assets at fair value 1,638,583,468$   215,733,313$       29,882,102$      1,884,198,883$     

b.      Liabilities at fair value

         Derivative liabilities

Interest rate contracts -$                            14,093,229$          -$                         14,093,229$          

           Total liabilities at fair value -$                            14,093,229$          -$                         14,093,229$          
 

 
There were no material transfers to/from Levels 1 and 2.  The Company's policy is to recognize 
transfers in and out at the end of the reporting period, consistent with the date of the determination of 
fair value. 
 

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy:  
 

Description

Beginning 

Balance at 

01/01/2014

Transfers into 

Level 3

Transfers out of 

Level 3

Total gains and 

(losses) 

included in Net 

Income

Total gains and 

(losses) 

included in 

Surplus Purchases Issuances Sales Settlements

Ending     

Balance at 

03/31/2014

a.       Assets:

          Bonds

              Industrial and misc 35,535,525$      59,674$              (8,540,750)$       (142,776)$          603,920$           -$                       -$                 -$                 -$                    27,515,593$     

          Common stock

              Industrial and misc 1,384,772           -                            -                            -                            3,790,919          -                         -                   -                   (2,809,182)    2,366,509         

          Total assets 36,920,297$      59,674$              (8,540,750)$       (142,776)$          4,394,839$       -$                       -$                 -$                 (2,809,182)$  29,882,102$      
 

(3)  $59,674 of bonds previously carried at amortized cost, were carried at fair value and transferred into 
level 3 in 2014 and $8,540,750 of bonds were transferred out of Level 3 since they were no longer 
carried at fair value in 2014 and no longer rated NAIC 6.  

 
Assets are transferred out of Level 3 when circumstances change such that significant inputs can be 
corroborated with market observable data.  This may be due to a significant increase in market activity 
for the asset, a specific event, one or more significant inputs becoming observable or when a long-term 
interest rate significant to a valuation becomes short-term and thus observable.  Securities are 
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generally transferred into Level 3 due to a decrease in market transparency, downward credit migration 
and an overall increase in price disparity for certain individual security types.  The Company’s policy is 
to recognize transfers in and out at the end of the reporting period, consistent with the date of the 
determination of fair value.   

 
(4)    The following is a description of the valuation methodologies used for instruments carried at fair value:  

 
Bonds & Preferred Stocks 
 
Bonds with NAIC 6 or 6* ratings and preferred stocks with NAIC 4, 5 or 6 ratings are carried at the 
lower of amortized cost or fair value.  The Company maximizes the use of observable inputs and 
minimizes the use of unobservable inputs when measuring fair value.  Whenever available, the 
Company obtains quoted prices in active markets for identical assets at the balance sheet date to 
measure at fair value.  Market price data generally is obtained from exchange or dealer markets. 

 
The Company estimates the fair value of securities not traded in active markets, by referring to traded 
securities with similar attributes, using dealer quotations, a matrix pricing methodology, discounted 
cash flow analyses or internal valuation models.  This methodology considers such factors as the 
issuer’s industry, the security’s rating and tenor, its coupon rate, its position in the capital structure of 
the issuer, yield curves, credit curves, prepayment rates and other relevant factors.  For bonds that are 
not traded in active markets or that are subject to transfer restrictions, valuations are adjusted to reflect 
illiquidity and/or non-transferability, and such adjustments generally are based on available market 
evidence.  In the absence of such evidence, management’s best estimate is used. 

 
Incorporation of Credit Risk in Fair Value Measurements 
 
Fair values for bonds and preferred stocks based on observable market prices for identical or similar 
instruments implicitly include the incorporation of counterparty credit risk.  Fair values for bonds and 
preferred stocks based on internal models incorporate counterparty credit risk by using discount rates 
that take into consideration cash issuance spreads for similar instruments or other observable 
information. 

 
Common Stocks 

 
The Company maximizes the use of observable inputs and minimizes the use of unobservable inputs 
when measuring fair value.  Whenever available, the Company obtains quoted prices in active markets 
for identical assets at the balance sheet date to measure marketable equity securities at fair value.  
Market price data generally is obtained from exchange or dealer markets. 

 
Derivative Assets and Liabilities 

 
Derivative assets and liabilities can be exchange-traded or traded over the counter (“OTC”).  The 
Company generally values exchange-traded derivatives, if any, using quoted prices in active markets 
for identical derivatives at the balance sheet date. 

  
OTC derivatives are valued using market transactions and other market evidence whenever possible, 
including market-based inputs to models, model calibration to market clearing transactions, broker or 
dealer quotations or alternative pricing sources with reasonable levels of price transparency.  When 
models are used, the selection of a particular model to value an OTC derivative depends on the 
contractual terms of, and specific risks inherent in, the instrument as well as the availability of pricing 
information in the market.  The Company generally uses similar models to value similar instruments.  
Valuation models can require a variety of inputs, including contractual terms, market prices and rates, 
yield curves, credit curves, measures of volatility, prepayment rates and correlations of such inputs.  
For OTC derivatives that trade in liquid markets, such as generic forwards, swaps and options, model 
inputs can generally be corroborated by observable market data by correlation or other means, and 
model selection does not involve significant management judgment. 

 
Certain OTC derivatives trade in less liquid markets with limited pricing information, and the 
determination of fair value for these derivatives is inherently more difficult.  When the Company does 
not have corroborating market evidence to support significant model inputs and cannot verify the model 
to market transactions, the transaction price is initially used as the best estimate of fair value.  
Accordingly, when a pricing model is used to value such an instrument, the model is adjusted so the 
model value at inception equals the transaction price.  Subsequent to initial recognition, the Company 
updates valuation inputs when corroborated by evidence such as similar market transactions, third-
party pricing services and/or broker or dealer quotations, or other empirical market data.  When 
appropriate, valuations are adjusted for various factors such as liquidity, bid/offer spreads and credit 
considerations.  Such adjustments are generally based on available market evidence.  In the absence 
of such evidence, management’s best estimate is used. 
 
Separate Account Assets  
 
Separate account assets are comprised primarily of registered and open-ended variable funds that 
trade daily and are measured at fair value using quoted prices in active markets for identical assets.  
Certain separate account assets are reported on a general account basis and are not reported at fair 
value. 
 

    (5)    The following pertains to derivative assets and liabilities: 
 

a) Fair Value Measurements on a Gross Basis at March 31, 2014:       
 

Level 1 Level 2 Level 3 Total

Derivative assets at fair value  $              16,610,464  $                               -  $            16,610,464 

Derivative liabilities at fair value                                     -           14,093,229                                    -                 14,093,229 

  
 b)  The Company had no Level 3 derivatives at March 31, 2014. 
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B.           No significant change from the disclosure included in the Company’s annual statement for the year  
ended December 31, 2013. 
 

C. Aggregate Fair Value Disclosures Listed by Financial Instrument Type at March 31, 2014:  
 

(Level 1) (Level 2) (Level 3)

Assets

Bonds 20,461,062,092$  19,581,205,403$  -$                             16,788,447,032$  3,672,615,060$    

Perpetual preferred stock              13,548,297              11,141,015                                 -                1,348,497              12,199,800 

Mortgage loans        1,884,695,594        1,787,913,762                                 -        1,884,695,594 

Cash and 
short-term investments              26,044,864              26,044,864            (30,042,131)              56,086,995                                 - 

Contract loans            215,676,319            215,676,319                                 -            215,676,319 

Receviable for securities              28,621,450              28,621,450                                 -              28,621,450                                 - 

Securities lending reinvested 

collateral assets            253,256,156            253,256,156                                 -            253,256,156                                 - 

Liabilities

Policyholder contract deposits      12,930,028,758      11,935,580,561                                 -                                 -      12,930,028,758 

Payables for securities              75,893,821              75,893,821                                 - 75,893,821                                            - 

Payable for securities lending            265,484,612            265,484,612                                 - 265,484,612                                          - 

Aggregate Fair 

Value Admitted Assets

 
 

D.          For the period ending March 31, 2014, the Company did not have any financial instruments for which it 
was not practicable to estimate their fair value. 

 
 
21. OTHER ITEMS  

 

A – B.  No significant change from the disclosure included in the Company’s annual statement for the year 

ended December 31, 2013. 
 

C. Events Related to AIG 
 

AIG is subject to regulation by the Board of Governors of the Federal Reserve System (the “Federal 
Reserve”) as a systemically important financial institution (“SIFI”) pursuant to the Dodd-Frank Wall 
Street Reform and Consumer Protection Act.  AIG was subject to regulation by the Federal Reserve 
as a savings and loan holding company as of March 31, 2014.  See Note 22 regarding AIG’s de-
registration as a savings and loan holding company. 

 
On July 18, 2013, the Financial Stability Board (consisting of representatives of national financial 
authorities of the G20 nations), in consultation with the International Association of Insurance 
Supervisors and national authorities, identified an initial list of Global Systemically Important Insurers, 
which included AIG.  

 
Additional information on AIG is publicly available in its regulatory filings with the U.S. Securities and 
Exchange Commission (“SEC”).  Information regarding AIG as described in these footnotes is 
qualified by regulatory filings AIG files from time to time with the SEC. 

 
No other significant changes from the disclosure included in the Company’s annual statement for the 
year ended December 31, 2013. 

 
 D – G.  No significant change from the disclosure included in the Company’s annual statement for the year 

ended December 31, 2013. 
 

H. Offsetting and Netting of Assets and Liabilities at March 31, 2014: 
 

Gross Amount

Recognized Amount Offset

Net Amount

Presented on 

Financial

Statements

(1)

15,515,352$               -$                                15,515,352$               

(2)

14,093,229$               -$                                14,093,229$               

Liabilities

Derivatives

Assets

Derivatives

 
 

Offsetting and Netting of Assets and Liabilities at December 31, 2013: 
 

Gross Amount

Recognized Amount Offset

Net Amount

Presented on 

Financial

Statements

(1)

16,485,954$               -$                                16,485,954$               

-                                  -                                  -                                  

(2)

15,519,891$               -$                                15,519,891$               

Liabilities

Derivatives

Assets

Derivatives
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22. EVENTS SUBSEQUENT 

 
Type I – Recognized Subsequent Events: 
 
Subsequent events have been considered through May 13, 2014 for the statutory statement issued on May 15, 
2014.  
 
There are no recognized Type I subsequent events. 
    
Type II – Nonrecognized Subsequent Events: 
 
Subsequent events have been considered through May 13, 2014 for the statutory statement issued on May 15, 
2014.  
 
The Federal Reserve approved AIG’s application to deregister as a savings and loan holding company effective 
April 4, 2014.  AIG will continue to be supervised by the Federal Reserve as a SIFI. 
 
There are no other recognized Type II subsequent events. 

 
 
23. REINSURANCE 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
 
 

24. RETROSPECTIVELY RATED CONTRACTS & CONTRACTS SUBJECT TO REDETERMINATION 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 

 
 
25. CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 

 
 
26. INTERCOMPANY POOLING ARRANGEMENTS 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
 

 
27. STRUCTURED SETTLEMENTS 
 

No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2012. 
 
 

28. HEALTH CARE RECEIVABLES 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
 
 

29. PARTICIPATING POLICIES 
  

No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 

 
 
30. PREMIUM DEFICIENCY RESERVES 
 

No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 

 
 
31. RESERVES FOR LIFE CONTRACTS AND ANNUITY CONTRACTS 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
 
 

32. ANALYSIS OF ANNUITY ACTUARIAL RESERVES AND DEPOSIT TYPE LIABILITIES BY WITHDRAWAL 
CHARACTERISTICS 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
 

 
33. PREMIUM AND ANNUITY CONSIDERATIONS DEFERRED AND UNCOLLECTED 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
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34. SEPARATE ACCOUNTS 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 

 
 
35. LOSS/CLAIM ADJUSTMENT EXPENSES 

 
No significant change from the disclosure included in the Company’s annual statement for the year ended 
December 31, 2013. 
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  GENERAL INTERROGATORIES  
  PART 1 - COMMON INTERROGATORIES - GENERAL  

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as     
required by the Model Act?     Yes [    ]         No [ X ]

1.2 If yes, has the report been filed with the domiciliary state?     Yes [    ]         No [    ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity?  Yes [    ]         No [ X ]

2.2 If yes, date of change:     ........................................

3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?  Yes [ X ]         No [    ]
If yes, complete Schedule Y, Parts 1 and 1A.  

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end?   Yes [ X ]         No [    ]

3.3 If the response to 3.2 is yes, provide a brief description of those changes.  
Effective January 28, 2014, AIG Re-Takaful (L) Berhad was incorporated in Malaysia.  The entity is wholly owned by AIG Asia Pacific 
Insurance Pte. Ltd.

Effective February 19, 2014, AIG Insurance (Guernsey) PCC Limited was dissolved.

Effective February 26, 2014, Delos Finance S.A.R.L. was formed.  It is a wholly owned subsidiary of Delos Aircraft Limited.

Effective March 1, 2014, the ownership of Johannesburg Insurance Holdings (Proprietary) Limited was transferred to AIG MEA Holdings Limited.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?     Yes [    ]         No [ X ]

4.2 If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist     
as a result of the merger or consolidation.   

1 2 3
  NAIC    State of  

  Name of Entity    Company Code    Domicile  

5. If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,     
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?     Yes [    ]    No [ X ]    N/A [    ]
If yes, attach an explanation.   

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made.     ..........12/31/2011............

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity.  This date should     
be the date of the examined balance sheet and not the date the report was completed or released.     ..........12/31/2011............

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or     
the reporting entity.  This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).     ..........6/5/2013................

6.4 By what department or departments?   

New York State Department of Financial Services

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement   
filed with Departments?  Yes [ X ]    No [    ]    N/A [    ]

6.6 Have all of the recommendations within the latest financial examination report been complied with?   Yes [ X ]    No [    ]    N/A [    ]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked     
by any governmental entity during the reporting period?  Yes [    ]         No [ X ]

7.2 If yes, give full information:     

8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?   Yes [    ]         No [ X ]

8.2 If response to 8.1 is yes, please identify the name of the bank holding company.   

8.3 Is the company affiliated with one or more banks, thrifts or securities firms?   Yes [ X ]         No [    ]

8.4 If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal   

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit 

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

1 2 3 4 5 6

  Affiliate Name    Location (City, State)    FRB    OCC    FDIC    SEC  
AIG Asset Management (U.S.), LLC New York, NY NO NO NO YES
AIG Capital Services, Inc. Jersey City, NJ NO NO NO YES
AIG Federal Savings Bank Wilmington, DE NO YES NO NO
AIG Global Capital Markets Securities, LLC Wilton, CT NO NO NO YES
FSC Securities Corporation Atlanta, GA NO NO NO YES
Royal Alliance Associates, Inc. New York, NY NO NO NO YES
SagePoint Financial, Inc. Phoenix, AZ NO NO NO YES
SunAmerica Asset Management, LLC Jersey City, NJ NO NO NO YES
The Variable Annuity Life Insurance Company Houston, TX NO NO NO YES
VALIC Financial Advisors, Inc. Houston, TX NO NO NO YES
Vision2020 Wealth Management Corp. New York, NY NO NO NO YES
Woodbury Financial Services, Inc. North Oakdale, MN NO NO NO YES
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  GENERAL INTERROGATORIES  
  PART 1 - COMMON INTERROGATORIES - GENERAL  

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing  
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?  Yes [ X ]         No [    ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and  

professional relationships;  
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;  
(c) Compliance with applicable governmental laws, rules and regulations;  
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and  
(e) Accountability for adherence to the code.  

9.11 If the response to 9.1 is No, please explain:  

9.2 Has the code of ethics for senior managers been amended?  Yes [    ]         No [ X ]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).  

9.3 Have any provisions of the code of ethics been waived for any of the specified officers?   Yes [    ]         No [ X ]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).   

PART 1 - FINANCIAL  

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?    Yes [ X ]         No [    ]

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount:    $............................................0

PART 1 - INVESTMENT  

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available     
for use by another person?  (Exclude securities under securities lending agreements.)     Yes [ X ]         No [    ]

11.2 If yes, give full and complete information relating thereto:      
The Company is a member of the Federal Home Loan Bank ("FHLB") of New York. At March 31, 2014, the statement value of the Company's
ownership in the FHLB of New York stock was $10,042,000.  Pursuant to the membership terms, the Company has also pledged such stock to the
FHLB of New York as collateral for the Company's obligations under agreements entered into with the FHLB of New York. As of March 31, 2014,
the Company has borrowed $10,045,000 from the FHLB of New York. The fair value of the collateral pledged to secure current and future advances
from the FHLB of New York was $81,818,925 which includes the value of the FHLB common stock noted above.

12. Amount of real estate and mortgages held in other invested assets in Schedule BA:     $.................(4,418,007)

13. Amount of real estate and mortgages held in short-term investments:     $................................0

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?     Yes [ X ]         No [    ]

14.2 If yes, please complete the following:   1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds............................................................................................................................................................. $ ..................39,467,359 $ ..................37,823,002
14.22 Preferred Stock.............................................................................................................................................. $ ..................................0 $ ..................................0
14.23 Common Stock............................................................................................................................................... $ ..............................459 $ ..............................450
14.24 Short-Term Investments................................................................................................................................. $ ..................................0 $ ..................................0
14.25 Mortgage Loans on Real Estate..................................................................................................................... $ ..................15,140,216 $ ..................................0
14.26 All Other......................................................................................................................................................... $ ..................................0 $ ..................................0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)................................ $ ..................54,608,034 $ ..................37,823,452
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above............................................................... $ ..................................0 $ ..................................0

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?    Yes [ X ]         No [    ]

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?    Yes [ X ]         No [    ]
If no, attach a description with this statement.    

16. For the reporting entity's security lending program, state the amount of the following as of current statement date:  
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $..............253,256,156
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $..............253,256,156
16.3 Total payable for securities lending reported on the liability page: $..............265,484,612

17. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting  
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held   
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, III - General Examination Considerations,  
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?   Yes [ X ]         No [    ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,   
complete the following:   

1 2
  Name of Custodian(s)    Custodian Address  

Mellon Bank One Mellon Bank Center, Pittsburgh, PA 15258-0001
State Street Bank & Trust 801 Pennsylvania, Kansas City, MO 64105
Bank of New York 1 Wall Street, New York, NY 10286
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PART 1 - INVESTMENT  

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the   
name, location and a complete explanation.   

1 2 3
  Name(s)    Location(s)    Complete Explanation(s)  

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?      Yes [    ]         No [ X ]

17.4 If yes, give full and complete information relating thereto:   
1 2 3 4

  Old Custodian    New Custodian   Date of Change   Reason  

17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access   
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:   

1 2 3
  Central Registration Depository    Name(s)    Address  

150088 AIG Asset Management (U.S.), LLC 175 Water Street, New York, NY 10038
108477 AllianceBernstein, L.P. 1345 Avenue of the Americas, New York, NY 10105
105926 PineBridge Investments LLC 399 Park Avenue, 4th Floor, New York, NY 10022
107038 J.P. Morgan Investment Management Inc. 1111 Polaris Parkway, Columbus, OH 43240
104973 Wells Capital Management 525 Market St., San Francisco, CA 94105
106909 MTB Investments Advisors, Inc. 100 East Pratt St., Balitmore, MD 21202
107590 Invesco Senior Secured Management, Inc. 1166 Avenue of the Americas, 26th Fl, New York, NY 10036

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?  Yes [    ]         No [ X ]

18.2 If no, list exceptions:    
Seven securities were not filed with the SVO because the book value was deemed immaterial.
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  GENERAL INTERROGATORIES (continued)  
  PART 2 - LIFE & HEALTH  

1. Report the statement value of mortgage loans at the end of this reporting period for the following categories:    

1.1 Long-term mortgages in good standing   Amount

1.11 Farm mortgages............................................................................................................................................................................................................ $...................................................

1.12 Residential mortgages................................................................................................................................................................................................... $...................................................

1.13 Commercial mortgages................................................................................................................................................................................................. $...........................1,771,500,427

1.14 Total mortgages in good standing................................................................................................................................................................................. $...........................1,771,500,427

1.2 Long-term mortgages in good standing with restructured terms   

1.21 Total mortgages in good standing with restructured terms............................................................................................................................................ $................................16,413,335

1.3 Long-term mortgage loans upon which interest is overdue more than three months   

1.31 Farm mortgages............................................................................................................................................................................................................ $...................................................

1.32 Residential mortgages................................................................................................................................................................................................... $...................................................

1.33 Commercial mortgages................................................................................................................................................................................................. $...................................................

1.34 Total mortgages with interest overdue more than three months................................................................................................................................... $................................................0

1.4 Long-term mortgage loans in process of foreclosure   

1.41 Farm mortgages............................................................................................................................................................................................................ $...................................................

1.42 Residential mortgages................................................................................................................................................................................................... $...................................................

1.43 Commercial mortgages................................................................................................................................................................................................. $...................................................

1.44 Total mortgages in process of foreclosure.................................................................................................................................................................... $................................................0

1.5 Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)   .............................................................................................. $...........................1,787,913,762

1.6 Long-term mortgages foreclosed, properties transferred to real estate in current quarter    

1.61 Farm mortgages............................................................................................................................................................................................................ $...................................................

1.62 Residential mortgages................................................................................................................................................................................................... $...................................................

1.63 Commercial mortgages................................................................................................................................................................................................. $...................................................

1.64 Total mortgages foreclosed and transferred to real estate............................................................................................................................................ $................................................0

2. Operating Percentages:  

2.1 A&H loss percent........................................................................................................................................................................................................... .............................................66.7

2.2 A&H cost containment percent...................................................................................................................................................................................... ...............................................1.3

2.3 A&H expense percent excluding cost containment expenses....................................................................................................................................... .............................................65.5

3.1 Do you act as a custodian for health savings accounts?.......................................................................................................................................................... Yes [    ]           No [ X ]

3.2 If yes, please provide the amount of custodial funds held as of the reporting date.................................................................................................................. $...................................................

3.3 Do you act as an administrator for health savings accounts?................................................................................................................................................... Yes [    ]           No [ X ]

3.4 If yes, please provide the balance of the funds administered as of the reporting date............................................................................................................. $...................................................
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  SCHEDULE S - CEDED REINSURANCE  
  Showing All New Reinsurance Treaties - Current Year to Date  

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date

Company ID Effective Domiciliary Reinsurance Type of Reinsurer Rating of Certified
Code Number Date Name of Reinsurer Jurisdiction Ceded Reinsurer (1 through 6) Reinsuer Rating

NONE
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  SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS  
  Current Year to Date - Allocated by States and Territories  

1 Direct Business Only
Life Contracts 4 5 6 7

2 3 Accident and Health
Insurance Premiums, Total

Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations bership and Other Fees Considerations 2 through 5 Contracts

1. Alabama....................................................................................AL ......L......... ...........298,045 ......................... ........................337,784 ......................... ...........635,829 .........................
2. Alaska.......................................................................................AK ......L......... .............56,277 ......................... ........................137,463 ......................... ...........193,740 .........................
3. Arizona......................................................................................AZ ......L......... ...........559,993 ...........156,000 ........................548,088 ......................... ........1,264,081 .........................
4. Arkansas..................................................................................AR ......L......... ...........331,207 ......................... ........................452,667 ......................... ...........783,874 .........................
5. California..................................................................................CA ......L......... ........3,532,869 ...........210,735 .....................5,201,754 ......................... ........8,945,358 .........................
6. Colorado..................................................................................CO ......L......... ...........524,746 ......................... ........................656,595 ......................... ........1,181,341 .........................
7. Connecticut...............................................................................CT ......L......... ........1,350,604 ...........585,993 ........................773,315 ......................... ........2,709,912 .........................
8. Delaware..................................................................................DE ......L......... ...........845,170 ...........802,000 ........................106,161 ......................... ........1,753,331 .........................
9. District of Columbia..................................................................DC ......L......... .............82,482 ...........130,000 ........................111,532 ......................... ...........324,014 .........................
10. Florida.......................................................................................FL ......L......... ........3,730,696 ........8,739,806 .....................2,881,385 ......................... ......15,351,887 .........................
11. Georgia....................................................................................GA ......L......... ........1,376,450 ..................375 ........................706,984 ......................... ........2,083,809 .........................
12. Hawaii........................................................................................HI ......L......... ...........192,414 ...............4,000 ........................183,278 ......................... ...........379,692 .........................
13. Idaho..........................................................................................ID ......L......... .............56,057 ......................... ........................144,150 ......................... ...........200,207 .........................
14. Illinois.........................................................................................IL ......L......... ...........848,947 ......................... .....................1,557,951 ......................... ........2,406,898 .........................
15. Indiana.......................................................................................IN ......L......... ...........405,792 ......................... ........................505,396 ......................... ...........911,188 .........................
16. Iowa...........................................................................................IA ......L......... ...........195,836 ......................... ........................152,712 ......................... ...........348,548 .........................
17. Kansas......................................................................................KS ......L......... ...........187,410 ......................... ........................190,903 ......................... ...........378,313 .........................
18. Kentucky...................................................................................KY ......L......... ...........775,400 ...............6,500 ........................283,227 ......................... ........1,065,127 .........................
19. Louisiana...................................................................................LA ......L......... ...........252,272 ......................... ........................428,882 ......................... ...........681,154 .........................
20. Maine.......................................................................................ME ......L......... ...........150,363 .............20,000 ........................208,035 ......................... ...........378,398 .........................
21. Maryland..................................................................................MD ......L......... ...........939,739 ...........200,273 ........................742,073 ......................... ........1,882,085 .........................
22. Massachusetts.........................................................................MA ......L......... ........1,009,718 ....................77 ........................823,972 ......................... ........1,833,767 .........................
23. Michigan....................................................................................MI ......L......... ........1,210,870 ...........259,981 ........................716,277 ......................... ........2,187,128 .........................
24. Minnesota................................................................................MN ......L......... ........5,807,140 ...........110,000 ........................295,433 ......................... ........6,212,573 .........................
25. Mississippi................................................................................MS ......L......... ...........426,351 ......................... ........................251,032 ......................... ...........677,383 .........................
26. Missouri...................................................................................MO ......L......... ...........311,648 ........6,157,773 ........................410,764 ......................... ........6,880,185 .........................
27. Montana...................................................................................MT ......L......... .............51,050 ......................... ........................100,240 ......................... ...........151,290 .........................
28. Nebraska..................................................................................NE ......L......... ...........103,239 ......................... ........................151,934 ......................... ...........255,173 .........................
29. Nevada.....................................................................................NV ......L......... ...........189,410 ......................... ........................303,096 ......................... ...........492,506 .........................
30. New Hampshire........................................................................NH ......L......... ...........178,952 ...........459,100 ........................273,635 ......................... ...........911,687 .........................
31. New Jersey...............................................................................NJ ......L......... ........5,300,822 ........5,452,939 .....................3,676,227 ......................... ......14,429,988 .........................
32. New Mexico.............................................................................NM ......L......... .............89,590 ......................... ........................176,152 ......................... ...........265,742 .........................
33. New York..................................................................................NY ......L......... ......68,490,265 ....348,369,039 ...................16,976,835 ......................... ....433,836,139 ........1,025,440
34. North Carolina..........................................................................NC ......L......... ...........795,311 .............91,296 ........................740,452 ......................... ........1,627,059 .........................
35. North Dakota............................................................................ND ......L......... .............25,451 ......................... ..........................49,496 ......................... .............74,947 .........................
36. Ohio.........................................................................................OH ......L......... ...........824,753 ......................... ........................831,401 ......................... ........1,656,154 .........................
37. Oklahoma.................................................................................OK ......L......... ...........269,568 ......................... ........................319,880 ......................... ...........589,448 .........................
38. Oregon.....................................................................................OR ......L......... ...........128,736 ......................... ........................210,052 ......................... ...........338,788 .........................
39. Pennsylvania............................................................................PA ......L......... ........2,042,063 ...........437,388 .....................1,679,936 ......................... ........4,159,387 .........................
40. Rhode Island..............................................................................RI ......L......... ...........185,434 ..................600 ........................107,078 ......................... ...........293,112 .........................
41. South Carolina..........................................................................SC ......L......... ...........345,580 .............16,700 ........................370,901 ......................... ...........733,181 .........................
42. South Dakota............................................................................SD ......L......... .............52,254 ......................... ..........................66,090 ......................... ...........118,344 .........................
43. Tennessee................................................................................TN ......L......... ...........669,984 .............42,862 ........................608,255 ......................... ........1,321,101 .........................
44. Texas........................................................................................TX ......L......... ........1,666,572 ...........303,512 .....................1,898,021 ......................... ........3,868,105 .........................
45. Utah..........................................................................................UT ......L......... ...........617,345 ......................... ........................144,145 ......................... ...........761,490 .........................
46. Vermont....................................................................................VT ......L......... .............96,901 .............25,400 ..........................91,167 ......................... ...........213,468 .........................
47. Virginia......................................................................................VA ......L......... ...........972,243 .............56,210 ........................850,760 ......................... ........1,879,213 .........................
48. Washington..............................................................................WA ......L......... ...........406,439 ......................... ........................496,606 ......................... ...........903,045 .........................
49. West Virginia...........................................................................WV ......L......... ...........114,027 ......................... ........................147,483 ......................... ...........261,510 .........................
50. Wisconsin..................................................................................WI ......L......... ...........292,009 ......................... ........................395,045 ......................... ...........687,054 .........................
51. Wyoming..................................................................................WY ......L......... .............35,985 ......................... ..........................57,680 ......................... .............93,665 .........................
52. American Samoa......................................................................AS ......N......... ..................320 ......................... ...................................... ......................... ..................320 .........................
53. Guam.......................................................................................GU ......L......... ..................600 ......................... ...................................... ......................... ..................600 .........................
54. Puerto Rico...............................................................................PR ......N......... .............12,279 ......................... .................................30 ......................... .............12,309 .........................
55. US Virgin Islands.......................................................................VI ......L......... ...............9,437 ......................... ...................................... ......................... ...............9,437 .........................
56. Northern Mariana Islands.........................................................MP ......N......... ......................... ......................... ...................................... ......................... ......................0 .........................
57. Canada..................................................................................CAN ......N......... .............16,391 ......................... ...................................... ......................... .............16,391 .........................
58. Aggregate Other Alien..............................................................OT ....XXX...... ...........715,954 ...........364,980 ........................123,539 ......................0 ........1,204,473 ......................0
59. Subtotal......................................................................................... (a)........53 ....110,157,460 ....373,003,539 ...................49,653,949 ......................0 ....532,814,948 ........1,025,440
90. Reporting entity contributions for employee benefit plans............. ....XXX...... ......................... ......................... ...................................... ......................... ......................0 .........................
91. Dividends or refunds applied to purchase paid-up   

additions and annuities.................................................................. ....XXX...... ...........286,894 ..................182 ...................................... ......................... ...........287,076 .........................
92. Dividends or refunds applied to shorten endowment or   

premium paying period.................................................................. ....XXX...... .............36,368 ......................... ...................................... ......................... .............36,368 .........................
93. Premium or annuity considerations waived under disability

or other contract provisions........................................................... ....XXX...... ...........571,976 ....................13 ............................3,838 ......................... ...........575,827 .........................
94. Aggregate other amounts not allocable by State.......................... ....XXX...... ......................0 ......................0 ...................................0 ......................0 ......................0 ......................0
95. Totals (Direct Business)................................................................ ....XXX...... ....111,052,698 ....373,003,734 ...................49,657,787 ......................0 ....533,714,219 ........1,025,440
96. Plus Reinsurance Assumed.......................................................... ....XXX...... ...........161,182 ......................... ...................................... ......................... ...........161,182 .........................
97. Totals (All Business)...................................................................... ....XXX...... ....111,213,880 ....373,003,734 ...................49,657,787 ......................0 ....533,875,401 ........1,025,440
98. Less Reinsurance Ceded.............................................................. ....XXX...... ......50,194,232 .............23,797 .....................2,574,259 ......................... ......52,792,288 .........................
99. Totals (All Business) less Reinsurance Ceded............................. ....XXX...... ......61,019,648 ....372,979,937 ...................47,083,528 ......................0 ....481,083,113 ........1,025,440

  DETAILS OF WRITE-INS  
58001. Aggregate Other Alien................................................................... ....XXX...... ...........715,954 ...........364,980 ........................123,539 ......................... ........1,204,473 .........................
58002. ...................................................................................................... ....XXX...... ......................... ......................... ...................................... ......................... ......................0 .........................
58003. ...................................................................................................... ....XXX...... ......................... ......................... ...................................... ......................... ......................0 .........................
58998. Summary of remaining write-ins for line 58 from overflow page... ....XXX...... ......................0 ......................0 ...................................0 ......................0 ......................0 ......................0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... ....XXX...... ...........715,954 ...........364,980 ........................123,539 ......................0 ........1,204,473 ......................0
9401. ...................................................................................................... ....XXX...... ......................... ......................... ...................................... ......................... ......................0 .........................
9402. ...................................................................................................... ....XXX...... ......................... ......................... ...................................... ......................... ......................0 .........................
9403. ...................................................................................................... ....XXX...... ......................... ......................... ...................................... ......................... ......................0 .........................
9498. Summary of remaining write-ins for line 94 from overflow page... ....XXX...... ......................0 ......................0 ...................................0 ......................0 ......................0 ......................0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... ....XXX...... ......................0 ......................0 ...................................0 ......................0 ......................0 ......................0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer; 
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.  

(a) Insert the number of L responses except for Canada and Other Alien.



Direct Net AIG

Ownership Group

Percentage Ownership

1 1 00124 American International Group, Inc. USA 13-2592361

2 2 00000  AIA Aurora LLC USA 27-0982390 100.00% 100.00%

3 2 00000  AIG Capital Corporation USA 60-0001373 100.00% 100.00%

4 3 00000    AIG Consumer Finance Group, Inc. USA 13-3847404 100.00% 100.00%

5 4 00000      AIG Credit S.A. POL 100.00% 100.00%

6 3 00000    AIG Credit Corp. USA 13-4058120 100.00% 100.00%

7 4 00000      A.I. Credit Consumer Discount Company USA 13-3190772 100.00% 100.00%

8 4 00000      A.I. Credit Corp. USA 13-2736972 100.00% 100.00%

9 5 00000        Barnegat Funding Corp. USA 20-0508330 100.00% 100.00%

10 4 00000      AICCO, Inc. [Delaware] USA 95-4477888 100.00% 100.00%

11 4 00000      AIG Credit Corp. of Canada CAN 100.00% 100.00%

12 3 00000    AIG Equipment Finance Holdings, Inc. USA 20-1749223 100.00% 100.00%

13 4 00000      AIG Commercial Equipment Finance, Inc. USA 20-1749201 100.00% 100.00%

14 5 00000        AIG Commercial Equipment Finance Company, Canada CAN 83-2903348 100.00% 100.00%

15 5 00000        CEF Lease Holding, LLC USA 27-1185005 100.00% 100.00%

16 3 00000    AIG Global Asset Management Holdings Corp. USA 13-3870953 100.00% 100.00%

17 4 00000      AIG Asset Management (Asia) Limited HKG 100.00% 100.00%

18 4 00000      AIG Asset Management (Europe) Limited GBR 100.00% 100.00%

19 5 00000        AIG Overseas Pool LLC USA 27-4602464 1.58% 100.00%

20 4 00000      AIG Asset Management (U.S.), LLC USA 27-0529722 100.00% 100.00%

21 4 00000      AIG Global Real Estate Investment Corp. USA 13-3454957 100.00% 100.00%

22 5 00000        AIGGRE NNP IV Murray Hill, LLC USA 20-4929933 100.00% 100.00%

23 6 00000          AIGGRE NNP IV Chelsea, LLC USA 20-5953499 100.00% 100.00%

24 7 00000            NNP IV Investors, LLC USA 25.00% 25.00%

25 5 00000        AIGGRE Terrabrook Murray Hill I LLC USA 20-1333787 100.00% 100.00%

26 6 00000          AIGGRE Terrabrook Chelsea I LLC USA 20-1172868 100.00% 100.00%

27 7 00000            Terra Nova Partners, L.P. USA 25.00% 25.00%

28 8 00000              American Newland Investors II, LLC USA 50.00% 12.50%

29 5 00000        Boggs Tract LLC USA 27-0152063 100.00% 100.00%

30 5 00000        Chardon/Hato Rey Partnership, S.E. USA 13-3457644 100.00% 100.00%

31 4 00000      AIG Mortgage Capital, LLC USA 20-2161268 100.00% 100.00%

32 4 00000      AIG Property Company Limited IRL 100.00% 100.00%

33 4 00000      AIG Securities Lending Corp. USA 13-4009890 100.00% 100.00%

34 3 00000    AIG Portfolio Solutions (Europe) Limited GBR 100.00% 100.00%

35 3 00000    AIG Portfolio Solutions LLC USA 45-4662412 100.00% 100.00%

36 3 00000    ILFC Holdings, Inc. USA 45-3060262 100.00% 100.00%

37 3 00000    International Lease Finance Corporation USA 22-3059110 100.00% 100.00%

38 4 00000      Aircraft 32A-2731 Inc. USA 46-1065778 100.00% 100.00%

39 4 00000      Aircraft 32A-3147 Inc. USA 45-4879472 100.00% 100.00%

40 4 00000      Aircraft 32A-3148 Inc. USA 45-4879701 100.00% 100.00%

41 4 00000      Aircraft 32A-810 Inc. USA 45-3593051 100.00% 100.00%

42 4 00000      Aircraft 33A-272 Inc. USA 46-3298340 100.00% 100.00%

43 4 00000      Aircraft 33A-358 Inc. USA 45-3322193 100.00% 100.00%

44 4 00000      Aircraft 33A-364 Inc. USA 45-3321406 100.00% 100.00%

45 4 00000      Aircraft 34A-216 Inc. USA 45-1538872 100.00% 100.00%

46 4 00000      Aircraft 73B-25374 Inc. USA 45-1538928 100.00% 100.00%

47 4 00000      Aircraft 73B-25375 Inc. USA 27-5306693 100.00% 100.00%

48 4 00000      Aircraft 73B-26323 Inc. USA 45-4647107 100.00% 100.00%

49 4 00000      Aircraft 73B-28249 Inc. USA 27-4006000 100.00% 100.00%

50 4 00000      Aircraft 73B-30671 Inc. USA 27-5161207 100.00% 100.00%

51 4 00000      Aircraft 73B-31127 Inc. USA 45-3718535 100.00% 100.00%

52 4 00000      Aircraft 73B-32796 Inc. USA 27-5161438 100.00% 100.00%

53 4 00000      Aircraft 73B-33220 Inc. USA 45-3718769 100.00% 100.00%

54 4 00000      Aircraft 73B-38821 Inc. USA 45-2466066 100.00% 100.00%

55 4 00000      Aircraft 73B-41794 Inc. USA 45-3060504 100.00% 100.00%

56 4 00000      Aircraft 73B-41796 Inc. USA 45-3060557 100.00% 100.00%

57 4 00000      Aircraft 73B-41806 Inc. USA 45-3060609 100.00% 100.00%

58 4 00000      Aircraft 73B-41815 Inc. USA 45-3069451 100.00% 100.00%

59 4 00000      Aircraft B757 29382 Inc. USA 27-2328297 100.00% 100.00%

60 4 00000      Aircraft B767 29388 Inc. USA 27-2328216 100.00% 100.00%

61 4 00000      Aircraft SPC-12, Inc. USA 95-4684502 100.00% 100.00%

62 5 00000        Whitney Leasing Limited BMU 98-0430163 100.00% 100.00%

63 6 00000          Whitney France Leasing S.A.R.L. FRA 98-0665057 100.00% 100.00%

64 6 00000          Whitney Ireland Leasing Limited IRL 98-0430160 100.00% 100.00%

65 6 00000          Whitney UK Leasing Limited GBR 98-0631719 100.00% 100.00%

66 6 00000          Whitney US Leasing, Inc. USA 27-0250578 100.00% 100.00%

67 4 00000      Aircraft SPC-14, Inc. USA 95-4684535 100.00% 100.00%

68 4 00000      Aircraft SPC-3, Inc. USA 95-4490883 100.00% 100.00%

69 5 00000        CABREA, Inc. USA 13-3910440 100.00% 100.00%

70 5 00000        ILFC Dover, Inc. USA 13-3884649 100.00% 100.00%

71 5 00000        ILFC Volare, Inc. USA 94-3288820 100.00% 100.00%

72 4 00000      Aircraft SPC-4, Inc. USA 13-3884686 100.00% 100.00%

73 4 00000      Aircraft SPC-8, Inc. USA 94-3288827 100.00% 100.00%

74 4 00000      Aircraft SPC-9, Inc. USA 95-4684505 100.00% 100.00%

75 5 00000        Sierra Leasing Limited BMU 98-0200623 100.00% 100.00%

76 6 00000          Calliope Limited IRL 98-0415546 100.00% 100.00%

77 6 00000          ILFC Labuan ECA Ltd. MYS 98-0396038 100.00% 100.00%

78 6 00000          Sierra US Leasing, Inc. USA 45-3592889 100.00% 100.00%

79 4 00000      Brokat Leasing, LLC USA 71-1004421 100.00% 100.00%

80 4 00000      Doheny Investment Holding Trust USA 45-6714484 100.00% 100.00%

81 5 00000        Camden Aircraft Leasing Trust USA 45-6714561 100.00% 100.00%

82 6 00000          Charleville Aircraft Leasing Limited IRL 98-1042335 100.00% 100.00%

83 4 00000      Euclid Aircraft, Inc. USA 95-4684522 100.00% 100.00%

84 4 00000      Fleet Solutions Holdings Inc. USA 45-2829295 100.00% 100.00%

85 5 00000        AeroTurbine, Inc. USA 65-0784737 100.00% 100.00%

86 6 00000          AeroTurbine (Bermuda) 1 Ltd BMU 98-1157064 100.00% 100.00%

87 6 00000          Aeroturbine Europe Limited GBR 98-1057965 100.00% 100.00%

88 7 00000            AeroTurbine Asia Pte. Ltd. SGP 98-1057876 100.00% 100.00%

89 4 00000      Flying Fortress Investments Inc. USA 45-4522562 100.00% 100.00%

90 5 00000        Flying Fortress Financing Inc. USA 45-4482409 100.00% 100.00%

91 6 00000          Flying Fortress Inc. USA 27-2328180 100.00% 100.00%

92 7 00000            Flying Fortress Ireland Leasing Limited IRL 98-0665061 100.00% 100.00%

93 8 00000              ILFC Aircraft 32A-556 Limited IRL 38-3816219 100.00% 100.00%

Fed IDNo
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94 8 00000              ILFC Aircraft 32A-661 Limited IRL 98-0671152 100.00% 100.00%

95 8 00000              ILFC Aircraft 32A-666 Limited IRL 98-0695511 100.00% 100.00%

96 8 00000              ILFC Aircraft 32A-775 Limited IRL 98-0695509 100.00% 100.00%

97 8 00000              ILFC Aircraft 33A-70 Limited IRL 98-0971154 100.00% 100.00%

98 8 00000              ILFC Aircraft 76B-25137 Limited IRL 98-0671155 100.00% 100.00%

99 8 00000              ILFC Aircraft 76B-27958 Limited IRL 98-0676159 100.00% 100.00%

100 8 00000              ILFC Aircraft 77B-29908 Limited IRL 32-0350717 100.00% 100.00%

101 8 00000              ILFC Ireland Leasing Limited IRL 98-0671157 100.00% 100.00%

102 7 00000            Flying Fortress US Leasing Inc. USA 27-2328143 100.00% 100.00%

103 8 00000              Aircraft 32A-579 Inc. USA 37-1606207 100.00% 100.00%

104 8 00000              Aircraft 32A-585 Inc. USA 27-4634560 100.00% 100.00%

105 8 00000              Aircraft 32A-645 Inc. USA 36-4674413 100.00% 100.00%

106 8 00000              Aircraft 32A-726 Inc. USA 35-2385297 100.00% 100.00%

107 8 00000              Aircraft 32A-760 Inc. USA 90-0729409 100.00% 100.00%

108 8 00000              Aircraft 32A-775 Inc. USA 45-3060402 100.00% 100.00%

109 8 00000              Aircraft 32A-782 Inc. USA 27-4634642 100.00% 100.00%

110 8 00000              Aircraft 32A-987 Inc. USA 27-4634716 100.00% 100.00%

111 8 00000              Aircraft 33A-132, Inc. USA 27-2941881 100.00% 100.00%

112 8 00000              Aircraft 34A-152 Inc. USA 61-1620002 100.00% 100.00%

113 8 00000              Aircraft 34A-395 Inc. USA 36-4674411 100.00% 100.00%

114 8 00000              Aircraft 34A-48 Inc. USA 35-2385296 100.00% 100.00%

115 8 00000              Aircraft 34A-93 Inc. USA 32-0314862 100.00% 100.00%

116 8 00000              Aircraft 74B-27602 Inc. USA 27-4006019 100.00% 100.00%

117 8 00000              Aircraft 74B-29375 Inc. USA 27-4006030 100.00% 100.00%

118 8 00000              Aircraft 75B-26276 Inc. USA 27-4183653 100.00% 100.00%

119 8 00000              Aircraft 75B-28833 Inc. USA 27-3377949 100.00% 100.00%

120 8 00000              Aircraft 75B-28834 Inc. USA 35-2385295 100.00% 100.00%

121 8 00000              Aircraft 75B-28836 Inc. USA 32-0314861 100.00% 100.00%

122 8 00000              Aircraft 76B-26261 Inc. USA 30-0640685 100.00% 100.00%

123 8 00000              Aircraft 76B-26329 Inc. USA 61-1619999 100.00% 100.00%

124 8 00000              Aircraft 76B-27600 Inc. USA 32-0314860 100.00% 100.00%

125 8 00000              Aircraft 76B-27613 Inc. USA 36-4674406 100.00% 100.00%

126 8 00000              Aircraft 76B-27615 Inc. USA 37-1606202 100.00% 100.00%

127 8 00000              Aircraft 76B-28206 Inc. USA 38-3816221 100.00% 100.00%

128 8 00000              Aircraft 77B-29908 Inc. USA 61-1620000 100.00% 100.00%

129 8 00000              Aircraft A330 143 Inc. USA 27-2098845 100.00% 100.00%

130 8 00000              Aircraft A330 72 Inc. USA 27-2098895 100.00% 100.00%

131 8 00000              Aircraft A330 98 Inc. USA 27-2098947 100.00% 100.00%

132 8 00000              Aircraft B757 29377 Inc. USA 27-2328452 100.00% 100.00%

133 8 00000              Flying Fortress Aruba Leasing A.V.V. ABW 98-0665063 100.00% 100.00%

134 8 00000              Flying Fortress Bermuda Leasing Ltd. BMU 98-0665059 100.00% 100.00%

135 4 00000      Geneva Triple Sept Leasing Limited IRL 98-0624266 100.00% 100.00%

136 4 00000      Grand Staircase Aircraft Inc. USA 27-5305609 100.00% 100.00%

137 5 00000        Park Topanga Aircraft Inc. USA 27-5306173 100.00% 100.00%

138 6 00000          Temescal Aircraft Inc. USA 27-5306297 100.00% 100.00%

139 7 00000            Ballysky Aircraft Ireland Limited IRL 61-6419987 100.00% 100.00%

140 8 00000              ILFC Aircraft 32A-1884 Limited IRL 98-1114016 100.00% 100.00%

141 8 00000              ILFC Aircraft 32A-3114 Limited IRL 98-1013925 100.00% 100.00%

142 8 00000              ILFC Aircraft 32A-3116 Limited IRL 98-1013927 100.00% 100.00%

143 8 00000              ILFC Aircraft 32A-3124 Limited IRL 98-1013930 100.00% 100.00%

144 8 00000              ILFC Aircraft 32A-4619 Limited IRL 98-0697901 100.00% 100.00%

145 8 00000              ILFC Aircraft 33A-432 Limited IRL 98-0671153 100.00% 100.00%

146 8 00000              ILFC Aircraft 33A-454 Limited IRL 36-4708551 100.00% 100.00%

147 8 00000              ILFC Aircraft 33A-911 Limited IRL 37-1647379 100.00% 100.00%

148 8 00000              ILFC Aircraft 73B-35275 Limited IRL 61-1658421 100.00% 100.00%

149 8 00000              Mentes I Ireland Leasing Limited IRL 61-1658420 100.00% 100.00%

150 8 00000              Mentes II Ireland Leasing Limited IRL 98-6064929 100.00% 100.00%

151 8 00000              Mentes III Ireland Leasing Limited IRL 98-6064930 100.00% 100.00%

152 8 00000              Mentes IV Ireland Leasing Limited IRL 98-6064931 100.00% 100.00%

153 8 00000              Mentes V Ireland Leasing Limited IRL 98-6064932 100.00% 100.00%

154 8 00000              Mentes VI Ireland Leasing Limited IRL 98-6064933 100.00% 100.00%

155 8 00000              Mentes VII Ireland Leasing Limited IRL 98-6064934 100.00% 100.00%

156 7 00000            Charmlee Aircraft Inc. USA 27-5304959 100.00% 100.00%

157 8 00000              Aircraft 32A-1658 Inc. USA 27-5160948 100.00% 100.00%

158 8 00000              Aircraft 32A-1695 Inc. USA 45-3591618 100.00% 100.00%

159 8 00000              Aircraft 32A-2024 Inc. USA 45-2473107 100.00% 100.00%

160 8 00000              Aircraft 32A-2594 Inc. USA 45-2739905 100.00% 100.00%

161 8 00000              Aircraft 73B-28252 Inc. USA 27-3707610 100.00% 100.00%

162 8 00000              Aircraft 73B-30645 Inc. USA 27-3707709 100.00% 100.00%

163 8 00000              Aircraft 77B-29404 Inc. USA 45-2739964 100.00% 100.00%

164 8 00000              Aircraft 77B-32723 Inc. USA 27-5144104 100.00% 100.00%

165 8 00000              Aircraft Lotus Inc. USA 30-0640953 100.00% 100.00%

166 8 00000              Belmar Bermuda Leasing Limited BMU 98-1114025 100.00% 100.00%

167 4 00000      Hyperion Aircraft Financing Inc. USA 45-5064971 100.00% 100.00%

168 5 00000        Hyperion Aircraft Inc. USA 27-2098662 100.00% 100.00%

169 6 00000          Delos Aircraft Inc. USA 27-2098722 100.00% 100.00%

170 4 00000      Hyperion Aircraft Financing Limited IRL 100.00% 100.00%

171 5 00000        Hyperion Aircraft Limited IRL 100.00% 100.00%

172 6 00000          Delos Aircraft Limited IRL 100.00% 100.00%

173 7 00000            Apollo Aircraft Inc. USA 27-2098782 100.00% 100.00%

174 8 00000              Aircraft 32A-1905 Inc. USA 45-3690995 100.00% 100.00%

175 8 00000              Aircraft 32A-1946 Inc. USA 45-5177713 100.00% 100.00%

176 8 00000              Aircraft 32A-3424 Limited GBR 98-0676172 100.00% 100.00%

177 8 00000              Aircraft 32A-3454 Limited GBR 98-0676170 100.00% 100.00%

178 8 00000              Aircraft 32A-993, Inc. USA 27-2941984 100.00% 100.00%

179 8 00000              Aircraft 73B-26315 Inc. USA 27-4005960 100.00% 100.00%

180 8 00000              Aircraft 73B-26317 Inc. USA 27-4005985 100.00% 100.00%

181 8 00000              Aircraft 73B-30036 Inc. USA 27-4005835 100.00% 100.00%

182 8 00000              Aircraft 73B-30646 Inc. USA 45-2817658 100.00% 100.00%

183 8 00000              Aircraft 73B-30661 Inc. USA 27-3707768 100.00% 100.00%

184 8 00000              Aircraft 73B-30730 Inc. USA 45-2210272 100.00% 100.00%

185 8 00000              Aircraft 73B-32841 Inc. USA 27-2328357 100.00% 100.00%

186 8 00000              Aircraft 76B-26327 Inc. USA 38-3816220 100.00% 100.00%

Statement as of March 31, 2014 of the United States Life Insurance Company in the City of New York

Q12.1



Direct Net AIG

Ownership Group

Percentage OwnershipFed IDNo

American International Group, Inc.
SCHEDULE Y - Part 1 Organizational Chart

Level NAIC Company Name Jurisdiction State

SCHEDULE Y DOES NOT INCLUDE REAL ESTATE JOINT VENTURES, PARTNERSHIPS AND SUBSIDIARIES OF PARTNERSHIPS, TRUSTS, FUNDS, OR BRANCHES1

187 8 00000              Aircraft 76B-27597 Inc. USA 30-0640680 100.00% 100.00%

188 8 00000              Aircraft 76B-28132 Inc. USA 45-2739934 100.00% 100.00%

189 8 00000              Aircraft 77B-32717 Inc. USA 30-0640683 100.00% 100.00%

190 8 00000              Aircraft Andros Inc. USA 80-0730117 100.00% 100.00%

191 8 00000              Pelican 35302, Inc. USA 26-4087849 100.00% 100.00%

192 8 00000              Poseidon Leasing (Bermuda) Limited BMU 36-4698772 100.00% 100.00%

193 7 00000            Artemis (Delos) Limited IRL 98-0656550 100.00% 100.00%

194 8 00000              ILFC Aircraft 32A-1905 Limited IRL 98-0695512 100.00% 100.00%

195 8 00000              ILFC Aircraft 32A-2180 Limited IRL 98-0697914 100.00% 100.00%

196 8 00000              ILFC Aircraft 32A-427 Limited IRL 98-0676167 100.00% 100.00%

197 8 00000              ILFC Aircraft 32A-550 Limited IRL 99-0360682 100.00% 100.00%

198 8 00000              ILFC Aircraft 32A-591 Limited IRL 33-1218755 100.00% 100.00%

199 8 00000              ILFC Aircraft 33A-469 Limited IRL 41-2281150 100.00% 100.00%

200 8 00000              ILFC Aircraft 33A-822 Limited IRL 98-1066399 100.00% 100.00%

201 8 00000              ILFC Aircraft 73B-28052 Limited IRL 98-1024932 100.00% 100.00%

202 8 00000              ILFC Aircraft 73B-29344 Limited IRL 30-0696069 100.00% 100.00%

203 8 00000              ILFC Aircraft 73B-29368 Limited IRL 98-0705646 100.00% 100.00%

204 8 00000              ILFC Aircraft 73B-29369 Limited IRL 98-0705642 100.00% 100.00%

205 8 00000              ILFC Aircraft 73B-30658 Limited IRL 98-1041853 100.00% 100.00%

206 8 00000              ILFC Aircraft 73B-30665 Limited IRL 98-1062745 100.00% 100.00%

207 8 00000              ILFC Aircraft 73B-30696 Limited IRL 98-0705454 100.00% 100.00%

208 8 00000              ILFC Aircraft 73B-30701 Limited IRL 98-0705449 100.00% 100.00%

209 8 00000              ILFC Aircraft 73B-38828 Limited IRL 98-0697915 100.00% 100.00%

210 8 00000              ILFC Aircraft 73B-41784 Limited IRL 98-0698623 100.00% 100.00%

211 8 00000              ILFC Aircraft 73B-41785 Limited IRL 98-0698621 100.00% 100.00%

212 8 00000              ILFC Aircraft 75B-26254 Limited IRL 41-2281151 100.00% 100.00%

213 8 00000              ILFC Aircraft 75B-29381 Limited IRL 98-1028027 100.00% 100.00%

214 8 00000              ILFC Aircraft 76B-27610 Limited IRL 98-0676165 100.00% 100.00%

215 8 00000              ILFC Aircraft 76B-27616 Limited IRL 98-0676163 100.00% 100.00%

216 8 00000              ILFC Aircraft 76B-28111 Limited IRL 98-0671158 100.00% 100.00%

217 8 00000              ILFC Aircraft 76B-28207 Limited IRL 35-2391565 100.00% 100.00%

218 8 00000              ILFC Aircraft 76B-29435 Limited IRL 98-0671159 100.00% 100.00%

219 7 00000            Delos Finance S.a.r.l. LUX 100.00% 100.00%

220 4 00000      ILFC (Bermuda) 5, Ltd. BMU 100.00% 100.00%

221 5 00000        ILFC (Bermuda) 4, Ltd. BMU 100.00% 100.00%

222 5 00000        ILFC (Bermuda) 6, Ltd. BMU 100.00% 100.00%

223 5 00000        ILFC (Bermuda) 7, Ltd. BMU 100.00% 100.00%

224 4 00000      ILFC (Bermuda) III, Ltd. BMU 100.00% 100.00%

225 4 00000      ILFC Aircraft 33A-1284 Limited IRL 98-1122227 100.00% 100.00%

226 4 00000      ILFC Aruba A.V.V. ABW 98-0377785 100.00% 100.00%

227 4 00000      ILFC Australia Holdings Pty. Ltd. AUS 98-0545944 100.00% 100.00%

228 5 00000        Wombat 30633 Leasing Pty Ltd AUS 98-0545955 100.00% 100.00%

229 5 00000        Wombat 30638 Leasing Pty Ltd AUS 98-0545952 100.00% 100.00%

230 5 00000        Wombat 30644 Leasing Pty Ltd AUS 98-0545950 100.00% 100.00%

231 5 00000        Wombat 30648 Leasing Pty Ltd AUS 98-0545951 100.00% 100.00%

232 5 00000        Wombat 30658 Leasing Pty Ltd AUS 98-0545946 100.00% 100.00%

233 5 00000        Wombat 3474 Leasing Pty. Ltd. AUS 98-0545961 100.00% 100.00%

234 5 00000        Wombat 3495 Leasing Pty Ltd AUS 98-0545956 100.00% 100.00%

235 5 00000        Wombat 3547 Leasing Pty Ltd AUS 98-0545962 100.00% 100.00%

236 5 00000        Wombat 3668 Leasing Pty Ltd AUS 98-0545959 100.00% 100.00%

237 5 00000        Wombat V Leasing Pty Ltd AUS 98-0545954 100.00% 100.00%

238 5 00000        Wombat VI Leasing Pty Ltd AUS 98-0545953 100.00% 100.00%

239 4 00000      ILFC Australia Pty. Ltd. AUS 98-0373609 100.00% 100.00%

240 4 00000      ILFC Aviation Consulting, Inc. USA 94-3288826 100.00% 100.00%

241 4 00000      ILFC Aviation Services (Europe) B.V. NLD 98-0705754 100.00% 100.00%

242 4 00000      ILFC Cayman Limited CYM 98-0551256 100.00% 100.00%

243 4 00000      ILFC France S.A.R.L. FRA 98-0655468 100.00% 100.00%

244 4 00000      ILFC Ireland 3 Limited IRL 98-0415545 100.00% 100.00%

245 5 00000        ILFC Ireland 2 Limited IRL 98-0415544 100.00% 100.00%

246 4 00000      ILFC Ireland Limited IRL 98-0415543 100.00% 100.00%

247 5 00000        ILFC (Beijing) Services Co., Ltd CHN 98-1081919 100.00% 100.00%

248 5 00000        ILFC AIRCRAFT 32A-2064 LIMITED IRL 98-1123167 100.00% 100.00%

249 5 00000        ILFC AIRCRAFT 32A-2076 LIMITED IRL 100.00% 100.00%

250 5 00000        ILFC AIRCRAFT 32A-2726 LIMITED IRL 98-1132991 100.00% 100.00%

251 5 00000        ILFC AIRCRAFT 32A-3070 LIMITED IRL 100.00% 100.00%

252 5 00000        ILFC Aircraft 32A-1808 Limited IRL 98-1063913 100.00% 100.00%

253 5 00000        ILFC Aircraft 32A-1901 Limited IRL 98-1114021 100.00% 100.00%

254 5 00000        ILFC Aircraft 32A-2279 Limited IRL 99-0365219 100.00% 100.00%

255 5 00000        ILFC Aircraft 32A-2797 Limited IRL 62-6405269 100.00% 100.00%

256 5 00000        ILFC Aircraft 32A-3065 Limited IRL 98-1067207 100.00% 100.00%

257 5 00000        ILFC Aircraft 32A-3179 LIMITED IRL 98-1123294 100.00% 100.00%

258 5 00000        ILFC Aircraft 33A-253 Limited IRL 98-0705597 100.00% 100.00%

259 5 00000        ILFC Aircraft 33A-272 Limited IRL 100.00% 100.00%

260 5 00000        ILFC Aircraft 33A-444 Limited IRL 98-1142227 100.00% 100.00%

261 5 00000        ILFC Aircraft 73B-30667 Limited IRL 98-1042336 100.00% 100.00%

262 5 00000        ILFC Aircraft 73B-30669 Limited IRL 98-1044429 100.00% 100.00%

263 5 00000        ILFC Aircraft 73B-30672 Limited IRL 98-1044432 100.00% 100.00%

264 5 00000        ILFC Aircraft 73B-30673 Limited IRL 98-1067577 100.00% 100.00%

265 5 00000        ILFC Aircraft 73B-30694 Limited IRL 98-1068642 100.00% 100.00%

266 5 00000        ILFC Aircraft 73B-30695 Limited IRL 98-1068056 100.00% 100.00%

267 5 00000        ILFC Aircraft 73B-41789 Limited IRL 98-1056426 100.00% 100.00%

268 5 00000        ILFC Aircraft 73B-41790 Limited IRL 98-1057933 100.00% 100.00%

269 5 00000        ILFC Aircraft 73B-41791 Limited IRL 98-1057934 100.00% 100.00%

270 5 00000        ILFC Aircraft 73B-41792 Limited IRL 98-1057935 100.00% 100.00%

271 5 00000        ILFC Aircraft 73B-41793 Limited IRL 98-1057936 100.00% 100.00%

272 5 00000        ILFC Aircraft 73B-41795 Limited IRL 98-1056424 100.00% 100.00%

273 5 00000        ILFC Aircraft 73B-41802 Limited IRL 100.00% 100.00%

274 5 00000        ILFC Aircraft 73B-41803 Limited IRL 100.00% 100.00%

275 5 00000        ILFC Aircraft 75B-26330 Limited IRL 98-1067215 100.00% 100.00%

276 5 00000        ILFC Aircraft 75B-27208 Limited IRL 100.00% 100.00%

277 5 00000        ILFC Aircraft 78B-38785 Limited IRL 100.00% 100.00%

278 5 00000        ILFC Singapore Pte. Ltd. SGP 61-1659597 100.00% 100.00%

279 4 00000      ILFC Labuan Ltd. MYS 98-0405605 100.00% 100.00%
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280 4 00000      ILFC UK Limited GBR 98-0545024 100.00% 100.00%

281 4 00000      Interlease Aircraft Trading Corporation USA 95-4401741 100.00% 100.00%

282 4 00000      Interlease Management Corporation USA 95-2961478 100.00% 100.00%

283 4 00000      International Lease Finance Corporation (Sweden) AB SWE 98-0705447 100.00% 100.00%

284 4 00000      International Lease Finance Corporation, Ltd. BMU 98-0120060 100.00% 100.00%

285 4 00000      Klementine Holdings, Inc. USA 27-0250682 100.00% 100.00%

286 5 00000        Klementine Leasing, Inc. USA 27-0250776 100.00% 100.00%

287 4 00000      Maiden Leasing, LLC USA 32-0264963 100.00% 100.00%

288 4 00000      Romandy Triple Sept LLC USA 27-0250865 100.00% 100.00%

289 4 00000      Top Aircraft, Inc. USA 27-1091097 100.00% 100.00%

290 5 00000        Shrewsbury Aircraft Leasing Limited IRL 98-0636930 100.00% 100.00%

291 5 00000        States Aircraft, Inc. USA 27-1091053 100.00% 100.00%

292 3 00000    NF Seven (Cayman) Limited CYM 10.00% 100.00%

293 4 00000      Ambrose 2012-1 USA 100.00% 100.00%

294 4 00000      Ambrose 2013-2 USA 100.00% 100.00%

295 4 00000      Ambrose 2013-3 USA 100.00% 100.00%

296 4 00000      Ambrose 2013-4 USA 100.00% 100.00%

297 4 00000      Ambrose 2013-5 USA 100.00% 100.00%

298 3 00000    Quartz Holdings LLC USA 100.00% 100.00%

299 4 00000      Graphite Management LLC USA 100.00% 100.00%

300 5 00000        Alabaster Capital LLC USA 100.00% 100.00%

301 5 00000        Lavastone Capital LLC USA 100.00% 100.00%

302 5 00000        Slate Capital LLC USA 100.00% 100.00%

303 3 00000    Seventh Street Funding LLC USA 35-0416090 100.00% 100.00%

304 2 00000  AIG Castle Holdings II LLC USA 51-6548506 100.00% 100.00%

305 3 00000    Castle 2003-2 Trust USA 100.00% 100.00%

306 4 00000      Castle 2003-2 Sweden AB SWE 100.00% 100.00%

307 4 00000      Castle 2003-2A LLC USA 51-0490337 100.00% 100.00%

308 5 00000        Castle 2003-2 Bermuda Limited BMU 98-0493011 100.00% 100.00%

309 4 00000      Castle 2003-2B LLC USA 51-0490339 100.00% 100.00%

310 4 00000      Castle 2003-2C LLC USA 51-0490342 100.00% 100.00%

311 5 00000        Castle 2003-2 Ireland Limited IRL 98-0446650 100.00% 100.00%

312 4 00000      Castle 2003-2D LLC USA 51-0490343 100.00% 100.00%

313 5 00000        Castle 2003-2 Labuan Limited MYS 98-0446651 100.00% 100.00%

314 4 00000      Castle 2003-2E LLC USA 51-6557791 100.00% 100.00%

315 4 00000      Castle 2003-2F LLC USA 51-6557792 100.00% 100.00%

316 4 00000      Castle 2003-2G LLC USA 51-6557793 100.00% 100.00%

317 4 00000      Castle 2003-2H LLC USA 51-0626988 100.00% 100.00%

318 4 00000      Castle 2003-2I LLC USA 51-0626986 100.00% 100.00%

319 4 00000      Castle 2003-2J LLC USA 51-0626984 100.00% 100.00%

320 2 00000  AIG Castle Holdings LLC USA 43-2024038 100.00% 100.00%

321 3 00000    Castle 2003-1 Trust USA 100.00% 100.00%

322 4 00000      Castle 2003-1A LLC USA 56-2370816 100.00% 100.00%

323 4 00000      Castle 2003-1B LLC USA 56-2370819 100.00% 100.00%

324 5 00000        Castle 2003-1 Bermuda Limited BMU 98-0623696 100.00% 100.00%

325 4 00000      Castle 2003-1C LLC USA 56-2370821 100.00% 100.00%

326 5 00000        Castle 2003-1 Ireland Limited IRL 98-0405605 100.00% 100.00%

327 4 00000      Castle 2003-1D LLC USA 56-2370823 100.00% 100.00%

328 2 00000  AIG Credit (Europe) Corporation USA 52-2096752 100.00% 100.00%

329 3 00000    AIG Finanzas, Sociedad Anonima de Credito Hipotecario ESP 100.00% 100.00%

330 4 00000      G.T.A. Finanzas, S.L. ESP 51.00% 51.00%

331 2 00000  AIG Employee Services, Inc. USA 84-1697731 100.00% 100.00%

332 2 00000  AIG Federal Savings Bank USA 51-0396365 100.00% 100.00%

333 2 00000  AIG Financial Advisor Services, Inc. USA 13-4141054 100.00% 100.00%

334 3 00000    AIG Global Investment (Luxembourg) S.A. LUX 100.00% 100.00%

335 2 00000  AIG Financial Products Corp. USA 13-3389410 100.00% 100.00%

336 3 00000    AIG Financial Products (Jersey) Limited JEY 98-0356580 100.00% 100.00%

337 3 00000    AIG Financial Products (Netherlands) B.V. NLD 100.00% 100.00%

338 3 00000    AIG Financial Products Hong Kong Limited HKG 100.00% 100.00%

339 4 00000      Elgibright Investment Limited HKG 90.00% 100.00%

340 4 00000      The AIV Limited Partnership HKG 98-0193183 1.00% 100.00%

341 5 00000        The AIG-FP Investment & Management XI General Partnership HKG 98-0422951 1.00% 100.00%

342 5 00000        The Stoneland Investment & Management General Partnership HKG 98-0432832 1.00% 100.00%

343 3 00000    AIG Financial Securities Corp. USA 13-3399428 100.00% 100.00%

344 3 00000    AIG Management France S.A. FRA 98-0339107 90.00% 100.00%

345 3 00000    AIG Matched Funding Corp. USA 13-3472929 100.00% 100.00%

346 4 00000      AIG Management France S.A. FRA 98-0339107 10.00% 100.00%

347 3 00000    AIG-FP Broadgate Limited GBR 98-0400610 100.00% 100.00%

348 3 00000    AIG-FP Capital Funding Corp. USA 06-1633460 100.00% 100.00%

349 4 00000      AIG-FP Matched Funding (Ireland) public limited company IRL 0.00% 100.00%

350 3 00000    AIG-FP Capital Preservation Corp. USA 13-3647774 100.00% 100.00%

351 4 00000      AIG Management France S.A. FRA 98-0339107 0.00% 100.00%

352 4 00000      AIG-FP Matched Funding (Ireland) public limited company IRL 0.00% 100.00%

353 4 00000      Flamebright Investment Limited HKG 98-0381903 100.00% 100.00%

354 4 00000      The AIV Limited Partnership HKG 98-0193183 99.00% 100.00%

355 5 00000        The AIG-FP Investment & Management XI General Partnership HKG 98-0422951 1.00% 100.00%

356 5 00000        The Stoneland Investment & Management General Partnership HKG 98-0432832 1.00% 100.00%

357 3 00000    AIG-FP Investment Company (Bermuda) Limited BMU 100.00% 100.00%

358 4 00000      AIG-FP Funding (Cayman) Limited CYM 98-0358403 100.00% 100.00%

359 4 00000      AIG-FP Special Finance (Cayman) Limited CYM 100.00% 100.00%

360 3 00000    AIG-FP Matched Funding (Ireland) public limited company IRL 100.00% 100.00%

361 3 00000    AIG-FP Matched Funding Corp. USA 13-3592317 100.00% 100.00%

362 4 00000      AIG Management France S.A. FRA 98-0339107 0.00% 100.00%

363 3 00000    AIG-FP Pinestead Holdings Corp. USA 13-3909069 100.00% 100.00%

364 4 00000      AIG Management France S.A. FRA 98-0339107 0.00% 100.00%

365 4 00000      Maitengrove Finance Corp. CYM 13-3909089 100.00% 100.00%

366 4 00000      Persimmon LLC USA 100.00% 100.00%

367 4 00000      Willowgrove Finance Company Limited CYM 75-3028180 100.00% 100.00%

368 3 00000    AIG-FP Private Funding (Cayman) Limited CYM 98-0437674 100.00% 100.00%

369 3 00000    AIG-FP Structured Finance (Cayman) Limited CYM 98-0351259 100.00% 100.00%

370 3 00000    Ambler Holding Corp. USA 06-1589367 100.00% 100.00%

371 4 00000      Spicer Energy II LLC USA 06-1592109 25.29% 51.79%

372 3 00000    Applewood Funding Corp. USA 06-1589371 100.00% 100.00%
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373 3 00000    Blackbird Investments LLC USA 14-1964460 100.00% 100.00%

374 3 00000    Blackcap Investments LLC USA 74-3190787 100.00% 100.00%

375 3 00000    Bluewood Investments LLC USA 83-0464948 100.00% 100.00%

376 3 00000    Cherrywood Investments LLC USA 25-1924177 100.00% 100.00%

377 3 00000    Elgibright Investment Limited HKG 10.00% 100.00%

378 3 00000    Iris Energy Holding GP LLC USA 74-3169761 100.00% 100.00%

379 4 00000      Iris Energy Holding LP USA 06-1548187 1.00% 100.00%

380 5 00000        Iris Energy LLC USA 06-1592110 1.00% 74.00%

381 3 00000    Iris Energy Holding LP LLC USA 100.00% 100.00%

382 4 00000      Iris Energy Holding LP USA 06-1548187 99.00% 100.00%

383 5 00000        Iris Energy LLC USA 06-1592110 1.00% 74.00%

384 3 00000    Metropolis I, LLC USA 90-0603202 100.00% 100.00%

385 3 00000    Orangewood Investments LLC USA 42-1683800 100.00% 100.00%

386 3 00000    Peachwood, LLC USA 100.00% 100.00%

387 3 00000    Pearwood, LLC USA 100.00% 100.00%

388 3 00000    Plumwood, LLC USA 100.00% 100.00%

389 4 00000      Eastcheap Investments (Cayman) Limited CYM 98-0569461 100.00% 100.00%

390 3 00000    SI Holding Inc. CAN 100.00% 100.00%

391 3 00000    Spicer Holding Corp. USA 13-3924014 100.00% 100.00%

392 4 00000      Spicer Energy LLC USA 06-1579472 100.00% 100.00%

393 5 00000        Spicer Energy II LLC USA 06-1592109 1.20% 51.79%

394 3 00000    Webatuck Corp. USA 61-1436766 100.00% 100.00%

395 3 00000    Yellowwood Investments LLC USA 14-1950540 100.00% 100.00%

396 2 00000  AIG Funding, Inc. USA 13-3356994 100.00% 100.00%

397 2 00000  AIG G5, Inc. USA 46-0566954 100.00% 100.00%

398 2 00000  AIG Global Services, Inc. USA 02-0307338 100.00% 100.00%

399 3 00000    AIG Data Services Private Limited IND 99.00% 100.00%

400 3 00000    AIG Global Services (Malaysia) Sdn. Bhd. MYS 100.00% 100.00%

401 4 00000      AIG Overseas Pool LLC USA 27-4602464 1.28% 100.00%

402 3 00000    AIG Offshore Systems Services, Inc. USA 03-0426160 100.00% 100.00%

403 4 00000      AIG Data Services Private Limited IND 1.00% 100.00%

404 3 00000    AIG Shared Services - Business Processing, Inc. PHL 100.00% 100.00%

405 3 00000    AIG Shared Services Corporation USA 13-4923030 100.00% 100.00%

406 4 00000      AIG Shared Services (M) Sdn Bhd MYS 100.00% 100.00%

407 5 00000        AIG Overseas Pool LLC USA 27-4602464 0.01% 100.00%

408 4 00000      AIG Shared Services Corporation (Philippines) USA 100.00% 100.00%

409 5 00000        AIG Overseas Pool LLC USA 27-4602464 0.02% 100.00%

410 3 00000    AIG Shared Services Corporation - Management Services USA 45-1438352 100.00% 100.00%

411 3 00000    American International Group Kabushiki Kaisha JPN 100.00% 100.00%

412 4 00000      AIG Systems K.K. JPN 100.00% 100.00%

413 2 00000  AIG Life Insurance Company (Switzerland) Ltd CHE 100.00% 100.00%

414 2 00000  AIG Markets, Inc. USA 01-0711344 100.00% 100.00%

415 3 00000    AIG Global Capital Markets Securities, LLC USA 27-2353063 100.00% 100.00%

416 2 00000  AIG Procurement Services, Inc. USA 45-4820515 100.00% 100.00%

417 2 00000  AIG Relocation, Inc. USA 51-0381836 100.00% 100.00%

418 2 00000  AIG S1, Inc. USA 46-0560989 100.00% 100.00%

419 2 00000  AIG Trading Group Inc. USA 06-1380206 100.00% 100.00%

420 3 00000    AIG International Inc. USA 06-1381519 100.00% 100.00%

421 4 00000      AIG-FP Matched Funding (Ireland) public limited company IRL 0.00% 100.00%

422 3 00000    AIG-FP Matched Funding (Ireland) public limited company IRL 0.00% 100.00%

423 2 00000  AIG.COM, Inc. USA 52-2219152 100.00% 100.00%

424 2 00000  AIUH LLC USA 27-2013532 100.00% 100.00%

425 3 00000    AIG Property Casualty Inc. USA 27-1992729 100.00% 100.00%

426 4 00000      AIG Global Claims Services, Inc. USA 27-3646926 100.00% 100.00%

427 5 00000        AIG Claims, Inc. USA 13-2925174 100.00% 100.00%

428 6 00000          DirectDME, Inc. USA 13-3798455 100.00% 100.00%

429 6 00000          Global Loss Prevention, Inc. USA 13-2978816 100.00% 100.00%

430 6 00000          Health Direct, Inc. USA 06-1332347 100.00% 100.00%

431 4 00000      AIG PC Global Services, Inc. USA 80-0485576 100.00% 100.00%

432 5 00000        AIG North America, Inc. USA 13-2989593 100.00% 100.00%

433 5 00000        Chartis Insurance Services Private Limited IND 100.00% 100.00%

434 4 00000      AIG Property Casualty International, LLC USA 01-0711348 100.00% 100.00%

435 5 00000        AIG APAC HOLDINGS PTE. LTD. SGP 100.00% 100.00%

436 6 00000          AIG Advisors Inc. KOR 100.00% 100.00%

437 6 00000          AIG Asia Pacific Insurance Pte. Ltd. SGP 100.00% 100.00%

438 7 00000            AIG Australia Limited AUS 100.00% 100.00%

439 7 00000            AIG Insurance (Thailand) Public Company Limited THA 48.99% 73.98%

440 7 00000            AIG Insurance Hong Kong Limited HKG 100.00% 100.00%

441 8 00000              AIG Overseas Pool LLC USA 27-4602464 0.42% 100.00%

442 8 00000              American International Underwriters, Limited HKG 100.00% 100.00%

443 8 00000              Chartis Hong Kong Limited HKG 100.00% 100.00%

444 7 00000            AIG Insurance New Zealand Limited NZL 100.00% 100.00%

445 7 00000            AIG Korea Inc. KOR 100.00% 100.00%

446 7 00000            AIG Malaysia Insurance Berhad MYS 100.00% 100.00%

447 7 00000            AIG PNG Limited PNG 100.00% 100.00%

448 7 00000            AIG Philippines Insurance, Inc. PHL 100.00% 100.00%

449 7 00000            AIG Re-Takaful (L) Berhad MYS 100.00% 100.00%

450 7 00000            AIG Taiwan Insurance Co., Ltd. TWN 100.00% 100.00%

451 7 00000            AIG Vietnam Insurance Company Limited VNM 100.00% 100.00%

452 7 00000            PT AIG Insurance Indonesia IDN 61.21% 100.00%

453 7 00000            PT AIG Management Consulting IDN 99.99% 100.00%

454 8 00000              PT Tiara Citra Cemerlang IDN 99.99% 99.99%

455 9 00000                PT AIG Insurance Indonesia IDN 38.79% 100.00%

456 7 00000            Thai CIT Holding Co., Ltd THA 49.00% 49.00%

457 8 00000              AIG Insurance (Thailand) Public Company Limited THA 51.00% 73.98%

458 6 00000          AIG Global Partners Co., Ltd. KOR 100.00% 100.00%

459 6 00000          AIG International Consulting (Shanghai) Co. Ltd. CHN 100.00% 100.00%

460 6 00000          AIG Southeast Asia Limited HKG 100.00% 100.00%

461 7 00000            AIG Business Consulting (Beijing) Co., Ltd. CHN 100.00% 100.00%

462 6 00000          American Asiatic Underwriters, Limited HKG 100.00% 100.00%

463 6 00000          Guam Insurance Adjusters, Inc. GUM 100.00% 100.00%

464 6 00000          PT AIG Management Consulting IDN 0.01% 100.00%

465 7 00000            PT Tiara Citra Cemerlang IDN 99.99% 99.99%
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466 8 00000              PT AIG Insurance Indonesia IDN 38.79% 100.00%

467 6 00000          Thai UIB Holding Co., Ltd THA 49.90% 49.90%

468 7 00000            Universal Insurance Broker Company Limited THA 50.10% 74.89%

469 6 00000          Universal Insurance Broker Company Limited THA 49.89% 74.89%

470 5 00000        AIG Central Europe & CIS Insurance Holdings Corporation USA 13-4059344 100.00% 100.00%

471 6 00000          Private Joint-Stock Company AIG Ukraine Insurance Company UKR 0.02% 99.98%

472 6 00000          UBB-AIG Insurance Company AD BGR 40.00% 40.00%

473 5 00000        AIG Consultoria e Servicos Ltda. BRA 100.00% 100.00%

474 5 00000        AIG Egypt Insurance Company S.A.E. EGY 95.02% 95.02%

475 5 00000        AIG Europe Holdings Limited GBR 100.00% 100.00%

476 6 00000          AIG Europe Financing Limited GBR 98-0561094 100.00% 100.00%

477 7 00000            AIG Europe Sub Holdings Limited GBR 98-1089833 100.00% 100.00%

478 8 00000              AIG Europe Limited GBR 98-0609691 100.00% 100.00%

479 9 00000                AIG Building (UK) Limited GBR 98-0406438 100.00% 100.00%

480 9 00000                AIG Europe (Services) Limited GBR 100.00% 100.00%

481 10 00000                  AIG Medical Management Services (UK) Limited GBR 100.00% 100.00%

482 10 00000                  AIG Receivables Management Limited GBR 51.00% 51.00%

483 10 00000                  AIG Trade Finance Limited GBR 100.00% 100.00%

484 9 00000                AIG Germany Holding GmbH DEU 98-0699805 100.00% 100.00%

485 10 00000                  WYNONA 1837 GmbH DEU 98-0699802 100.00% 100.00%

486 9 00000                AIG Global Reinsurance Operations BEL 100.00% 100.00%

487 9 00000                Chartis Romania S.A. ROU 100.00% 100.00%

488 9 00000                Hansa GmbH DEU 100.00% 100.00%

489 9 00000                Hansa Grundstueckverwaltungs GmbH & Co KG DEU 94.50% 100.00%

490 9 00000                Villa Rosa gGmbH DEU 19.00% 19.00%

491 6 00000          AIG Israel Insurance Company Limited ISR 100.00% 100.00%

492 6 00000          AIG Transaction Execution Limited GBR 10.00% 100.00%

493 6 00000          Chartis Romania S.A. ROU 0.00% 100.00%

494 6 00000          Fuji International Insurance Company Limited GBR 100.00% 100.00%

495 7 00000            Fuji Fire & Marine Management Services Limited GBR 100.00% 100.00%

496 5 00000        AIG Insurance Management Services, Inc. USA 13-3197914 100.00% 100.00%

497 6 00000          Grand Isle SAC Limited BMU 100.00% 100.00%

498 5 00000        AIG Japan Holdings Kabushiki Kaisha JPN 100.00% 100.00%

499 6 00000          AIG Asset Management (Japan) Company Kabushiki Kaisha JPN 100.00% 100.00%

500 6 00000          AIG Business Partners Kabushiki Kaisha JPN 100.00% 100.00%

501 7 00000            Fuji Management Service Company Ltd. JPN 100.00% 100.00%

502 8 00000              Fuji Facility Services Company Ltd. JPN 9.43% 18.30%

503 6 00000          AIG Claims Solutions Japan Kabushiki Kaisha JPN 100.00% 0.00%

504 6 00000          AIG Fuji Insurance Services Kabushiki Kaisha JPN 100.00% 100.00%

505 6 00000          AIU Insurance Company, Ltd. JPN 100.00% 100.00%

506 6 00000          American Home Assurance Co., Ltd. JPN 100.00% 100.00%

507 6 00000          JI Accident & Fire Insurance Company, Ltd. JPN 50.00% 50.00%

508 6 00000          T-PEC Corporation JPN 48.64% 48.64%

509 6 00000          Techmark Japan Kabushiki Kaisha JPN 100.00% 100.00%

510 6 00000          The Fuji Fire and Marine Insurance Company, Limited JPN 100.00% 100.00%

511 7 00000            AIG Fuji Life Insurance Company, Limited JPN 100.00% 100.00%

512 7 00000            Fuji Facility Services Company Ltd. JPN 8.86% 18.30%

513 5 00000        AIG MEA Holdings Limited ARE 100.00% 100.00%

514 6 00000          AIG CIS Investments, LLC RUS 100.00% 100.00%

515 7 00000            AIG Insurance Company, CJSC RUS 100.00% 100.00%

516 6 00000          AIG Insurance Limited LKA 100.00% 100.00%

517 6 00000          AIG Sigorta A.S. TUR 100.00% 100.00%

518 6 00000          AIG Uganda Limited UGA 100.00% 100.00%

519 6 00000          Johannesburg Insurance Holdings (Proprietary) Limited ZAF 100.00% 100.00%

520 7 00000            AIG Life South Africa Limited ZAF 100.00% 100.00%

521 7 00000            AIG South Africa Limited ZAF 100.00% 100.00%

522 5 00000        AIG Mexico Servicios, S.A. de C.V. MEX 0.00% 100.00%

523 5 00000        AIG PC European Insurance Investments Inc. USA 13-4212493 100.00% 100.00%

524 6 00000          Ascot Corporate Name Limited GBR 98-0388608 100.00% 100.00%

525 5 00000        AIG Property Casualty Europe Financing Limited GBR 100.00% 100.00%

526 5 00000        AIG Services Latin America (Sociedad Unipersonal) ESP 100.00% 100.00%

527 5 00000        AIG Travel, Inc. USA 02-0547704 100.00% 100.00%

528 6 00000          AIG Travel Assist, Inc. USA 13-2978727 100.00% 100.00%

529 7 00000            Travel Guard Americas LLC USA 36-4496978 100.00% 100.00%

530 7 00000            Travel Guard Asia Pacific Pte. Ltd. SGP 100.00% 100.00%

531 7 00000            Travel Guard EMEA Limited GBR 39-1934816 100.00% 100.00%

532 8 00000              Travel Guard Europe Limited GBR 52-2252160 100.00% 100.00%

533 6 00000          AIG Travel Insurance Agency, Inc. USA 20-2236233 100.00% 100.00%

534 6 00000          Livetravel, Inc. USA 39-1611328 100.00% 100.00%

535 6 00000          Travel Guard Group Canada, Inc./Groupe Garde Voyage du Canada, Inc. CAN 89-2295536 100.00% 100.00%

536 6 00000          Travel Guard Group, Inc. USA 39-1788198 100.00% 100.00%

537 6 00000          WINGS International SAS FRA 100.00% 100.00%

538 5 19399        AIU Insurance Company USA NY 13-5303710 100.00% 100.00%

539 6 00000          AIG Insurance Company China Limited CHN 100.00% 100.00%

540 6 00000          American International Realty Corp. USA 51-0106783 5.75% 100.00%

541 6 00000          Eastgreen, Inc. USA 13-3018791 2.51% 100.00%

542 6 00000          Pine Street Real Estate Holdings Corp. USA 02-0275917 5.75% 100.00%

543 5 33464        American International Overseas Limited BMU 98-0031948 100.00% 100.00%

544 6 00000          AIG Chile Compañia de Seguros Generales S.A. CHL 100.00% 100.00%

545 6 00000          AIG China Real Estate Investors Partner BMU 0.02% 100.00%

546 6 00000          AIG China Real Estate Investors, Ltd BMU 100.00% 100.00%

547 7 00000            AIG China Real Estate Investors Partner BMU 99.96% 100.00%

548 6 00000          AIG Cyprus Limited CYP 100.00% 100.00%

549 6 00000          AIG Global Management Company Ltd. BMU 100.00% 100.00%

550 7 00000            La Meridional Compania Argentina de Seguros S.A. ARG 4.56% 99.99%

551 6 00000          AIG Insurance Management Services (Guernsey) Limited GGY 0.02% 100.00%

552 6 00000          AIG Insurance Management Services (Ireland) Limited IRL 100.00% 100.00%

553 7 00000            AIG Insurance Management Services (Guernsey) Limited GGY 99.98% 100.00%

554 6 00000          AIG Luxembourg Financing Limited GBR 100.00% 100.00%

555 6 00000          AIG Overseas Pool LLC USA 27-4602464 35.95% 100.00%

556 6 00000          AIG Seguros Colombia S.A. COL 96.30% 100.00%

557 6 00000          AIG Seguros Uruguay S.A. URY 100.00% 100.00%

558 6 00000          AIG Seguros, El Salvador, Sociedad Anonima SLV 99.99% 100.00%
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559 7 00000            AIG Vida, Sociedad Anonima, Seguros de Personas SLV 100.00% 100.00%

560 6 00000          AIG Uzbekinvest Limited GBR 51.00% 51.00%

561 6 00000          American International Company Limited BMU 13-2991949 100.00% 100.00%

562 7 00000            AIG Overseas Pool LLC USA 27-4602464 11.29% 100.00%

563 6 00000          American International Underwriters (Guatemala), S.A. PAN 100.00% 100.00%

564 6 00000          American International Underwriters S.A. URY 100.00% 100.00%

565 6 00000          American International Underwriters de Colombia, Ltda. COL 100.00% 100.00%

566 6 00000          American International Underwriters para Representaciones y Mandatos en la Argentina, S.A. ARG 100.00% 100.00%

567 6 00000          Arabian American Insurance Company (Bahrain) E.C. BHR 100.00% 100.00%

568 7 00000            AIG Overseas Pool LLC USA 27-4602464 0.03% 100.00%

569 6 00000          CHARTIS Takaful-Enaya B.S.C. (c) BHR 100.00% 100.00%

570 6 00000          Chartis (Latin America), Inc. PAN 100.00% 100.00%

571 6 00000          Chartis Capital Recovery Brazil Limited BMU 100.00% 100.00%

572 6 00000          Chartis Uzbekistan Insurance Company Joint Venture LLC UZB 51.00% 51.00%

573 6 00000          Hellas Insurance Co. S.A. GRC 50.00% 50.00%

574 6 00000          Informatica y Servicios LATEC, S.A. CHL 100.00% 100.00%

575 6 00000          La Meridional Compania Argentina de Seguros S.A. ARG 95.43% 99.99%

576 6 00000          Underwriters Adjustment Company, Inc. [Panama] PAN 100.00% 100.00%

577 7 00000            AIG Overseas Pool LLC USA 27-4602464 0.02% 100.00%

578 7 00000            Manila Adjusters & Surveyors Company PHL 40.00% 40.00%

579 5 00000        American International Reinsurance Company, Ltd. BMU 23-2391022 100.00% 100.00%

580 6 00000          AIG China Real Estate Investors Partner BMU 0.02% 100.00%

581 6 00000          AIG Overseas Pool LLC USA 27-4602464 1.64% 100.00%

582 6 00000          AIG Seguros Mexico, S.A. de C.V. MEX 100.00% 100.00%

583 6 00000          Cross Sale SA ARG 45.00% 45.00%

584 6 00000          Platinum Asset Developments Limited VGB 100.00% 100.00%

585 7 00000            AIA Capital Investment Co., Ltd. VGB 100.00% 100.00%

586 5 00000        Chartis Azerbaijan Insurance Company Open Joint Stock Company AZE 49.00% 100.00%

587 5 00000        Chartis Foreign Subsidiary Holdings LLC USA 27-1930882 100.00% 100.00%

588 6 00000          AIG Consultoria e Servicos Ltda. BRA 0.00% 100.00%

589 6 00000          Garanplus S.A. de C.V. MEX 0.00% 100.00%

590 5 00000        Chartis Latin America Investments, LLC USA 20-1087846 100.00% 100.00%

591 6 00000          AIG Brazil Holding I, LLC USA 46-1889969 100.00% 100.00%

592 7 00000            AIG Seguros Brasil S.A. BRA 100.00% 100.00%

593 8 00000              AIG Resseguros Brasil S.A. BRA 100.00% 100.00%

594 6 00000          AIG Brazil Holding II, LLC USA 46-1902928 100.00% 100.00%

595 7 00000            AIG Seguros Brasil S.A. BRA 0.00% 100.00%

596 8 00000              AIG Resseguros Brasil S.A. BRA 100.00% 100.00%

597 6 31674          AIG Insurance Company-Puerto Rico USA PR 66-0319193 100.00% 100.00%

598 7 00000            AIG Insurance Agency, Inc. - Puerto Rico PRI 100.00% 100.00%

599 7 00000            AIG Seguros Colombia S.A. COL 3.70% 100.00%

600 6 00000          AIG Jamaica Insurance Company Limited JAM 100.00% 100.00%

601 6 00000          AIG Latin America I.I. PRI 100.00% 100.00%

602 7 00000            AIG Overseas Pool LLC USA 27-4602464 1.96% 100.00%

603 6 00000          AIG Mexico Servicios, S.A. de C.V. MEX 100.00% 100.00%

604 6 00000          AIG Seguros Guatemala, S.A. GTM 100.00% 100.00%

605 6 00000          AIG Seguros Panama, S.A. PAN 100.00% 100.00%

606 6 00000          AIG Seguros, El Salvador, Sociedad Anonima SLV 0.01% 100.00%

607 7 00000            AIG Vida, Sociedad Anonima, Seguros de Personas SLV 100.00% 100.00%

608 6 00000          AIG-Metropolitana Cía. de Seguros y Reaseguros S.A. ECU 19.72% 51.78%

609 6 00000          American Home Assurance Company Escritorio de Representacao no Brasil Ltda. BRA 0.01% 100.00%

610 7 00000            AIG Resseguros Brasil S.A. BRA 0.00% 100.00%

611 6 00000          American International Underwriters del Ecuador S.A. ECU 100.00% 100.00%

612 7 00000            AIG-Metropolitana Cía. de Seguros y Reaseguros S.A. ECU 32.06% 51.78%

613 6 00000          Aruba AIG Insurance N.V. ABW 100.00% 100.00%

614 6 00000          Garanplus S.A. de C.V. MEX 100.00% 100.00%

615 6 00000          Inversiones Segucasai, C.A. VEN 100.00% 100.00%

616 7 00000            C.A. de Seguros American International VEN 93.72% 93.72%

617 8 00000              Inversiones 601 C.A. VEN 100.00% 93.72%

618 5 00000        Chartis Memsa Holdings, Inc. USA 52-2219545 100.00% 100.00%

619 6 00000          AIG Greece Representation of Insurance Enterprises S.A. GRC 51.01% 51.01%

620 6 00000          AIG Lebanon SAL LBN 100.00% 100.00%

621 6 00000          AIG MEA Limited ARE 100.00% 100.00%

622 7 00000            AIG Kenya Insurance Company Limited KEN 66.67% 66.67%

623 7 00000            AIG Pakistan Insurance Company Limited PAK 100.00% 100.00%

624 7 00000            MEMSA Management Services Private Limited IND 100.00% 100.00%

625 6 00000          CHARTIS Investment Holdings (Private) Limited LKA 98-0217455 100.00% 100.00%

626 6 00000          Chartis Iraq, Inc. USA 20-0995191 100.00% 100.00%

627 6 00000          Chartis Kazakhstan Insurance Company Joint Stock Company KAZ 100.00% 100.00%

628 6 00000          Chartis Libya, Inc. USA 20-1249300 100.00% 100.00%

629 6 00000          Tata AIG General Insurance Company Limited IND 26.00% 26.00%

630 5 00000        Global Information Services Private Limited IND 50.00% 50.00%

631 5 00000        HPIS Limited GBR 98-0346264 100.00% 100.00%

632 6 00000          Hospital Plan Insurance Services GBR 66-0598389 100.00% 100.00%

633 5 00000        Private Joint-Stock Company AIG Ukraine Insurance Company UKR 94.22% 99.98%

634 4 00000      AIG Property Casualty U.S., Inc. USA 13-3386798 100.00% 100.00%

635 5 00000        AIG Aerospace Insurance Services, Inc. USA 58-1354492 100.00% 100.00%

636 6 00000          AIG Aerospace Adjustment Services, Inc. USA 58-1036967 100.00% 100.00%

637 5 19402        AIG Property Casualty Company USA PA 25-1118791 100.00% 100.00%

638 6 00000          American International Realty Corp. USA 51-0106783 1.62% 100.00%

639 6 00000          Eastgreen, Inc. USA 13-3018791 0.71% 100.00%

640 6 00000          Pine Street Real Estate Holdings Corp. USA 02-0275917 1.61% 100.00%

641 6 00000          PineBridge Portable Alpha Fund SPC, solely on behalf of Class A - PineBridge Relative Value/S&P 500 Portfolio CYM 98-0197453 2.88% 100.00%

642 5 00000        AIG Property Casualty Insurance Agency, Inc. USA 13-6117054 100.00% 100.00%

643 5 26883        AIG Specialty Insurance Company USA IL 02-0309086 100.00% 100.00%

644 5 00000        AIG Warranty Services of Florida, Inc. USA 58-2464603 100.00% 100.00%

645 5 00000        AIG Warranty Services, Inc. USA 38-3301989 100.00% 100.00%

646 6 00000          Chartis Warranty Services Company of Canada CAN 100.00% 100.00%

647 5 00000        AIG WarrantyGuard, Inc. USA 13-3878133 100.00% 100.00%

648 5 19380        American Home Assurance Company USA NY 13-5124990 100.00% 100.00%

649 6 00000          AHAC GRE Harrison Investor LLC USA 46-5455077 100.00% 100.00%

650 7 00000            AIGGRE Harrison LLC USA 46-4703770 50.00% 100.00%

651 8 00000              AERC 8th and Harrison, LLC USA 46-2860856 50.00% 50.00%
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652 6 00000          AIGGRE 950 Second Investor, LLC USA 46-3269746 100.00% 100.00%

653 7 00000            303 Development Venture, LLC USA 50.00% 50.00%

654 8 00000              303 Development Holdings, LLC USA 35-2482486 100.00% 50.00%

655 9 00000                303 Development Partners, LLC USA 100.00% 50.00%

656 6 00000          AIGGRE DC Ballpark Investor, LLC USA 46-4106556 100.00% 100.00%

657 7 00000            DC Ballpark JV, LLC USA 50.00% 50.00%

658 8 00000              Capital Riverfront Hotel Partners XXII LLC USA 100.00% 50.00%

659 9 00000                Capital Riverfront Hotel LLC USA 100.00% 50.00%

660 6 00000          AIGGRE EOLA LLC USA 46-3229826 100.00% 100.00%

661 7 00000            Jefferson Eola Venture LLC USA 80-0952998 50.00% 50.00%

662 8 00000              Jefferson Eola LLC USA 100.00% 50.00%

663 6 00000          AIGGRE Fairfax LLC USA 46-5148874 100.00% 100.00%

664 7 00000            Broadstone Fairfax, LLC USA 46-4263376 50.00% 50.00%

665 6 00000          AIGGRE Hyde Park LLC USA 46-5161765 100.00% 100.00%

666 7 00000            Broadstone Hyde Park, LLC USA 50.00% 50.00%

667 6 00000          AIGGRE Metro Place LLC USA 46-2802843 100.00% 100.00%

668 7 00000            JWA BMP LLC USA 30-0788098 50.00% 50.00%

669 8 00000              Braddock Metro Place LLC USA 100.00% 50.00%

670 6 00000          AIGGRE Mystic, LLC USA 46-3252807 100.00% 100.00%

671 7 00000            MV Parkway Partners, LLC USA 46-3020204 50.00% 50.00%

672 6 00000          AIGGRE Peachtree LLC USA 46-3013979 100.00% 100.00%

673 7 00000            Broadstone Peachtree, LLC USA 90-0939991 50.00% 50.00%

674 6 00000          AIGGRE Retail Investor I LLC USA 46-4343638 100.00% 100.00%

675 7 00000            AIGGRE Retail GP LLC USA 46-4079348 50.00% 100.00%

676 8 00000              Branch Retail Partners, L.P. USA 100.00% 100.00%

677 9 00000                Branch Retail GP, LLC USA 100.00% 100.00%

678 10 00000                  Battleground Associates, L.P. USA 46-4483682 100.00% 100.00%

679 10 00000                  Branch Coastal North, LP USA 100.00% 100.00%

680 10 00000                  North Myrtle Beach Investors, LP USA 100.00% 100.00%

681 10 00000                  Powers Ferry Delk Associates, L.P. USA 100.00% 100.00%

682 10 00000                  Shallowford Falls Associates, L.P. USA 38-3916580 100.00% 100.00%

683 7 00000            AIGGRE Retail Holdco LLC USA 46-4360548 50.00% 100.00%

684 6 00000          AIGGRE Riverfront LLC USA 46-3222033 100.00% 100.00%

685 7 00000            Riverfront Village Venture, LLC USA 46-3168440 50.00% 50.00%

686 8 00000              Riverfront Village, LLC USA 100.00% 50.00%

687 6 00000          AIGGRE Torrance LLC USA 46-3355230 100.00% 100.00%

688 7 00000            Torrance Development Associates, LLC USA 80-0892408 50.00% 50.00%

689 8 00000              Torrance Property Owner, LLC USA 100.00% 50.00%

690 6 00000          AIGGRE University of Minnesota LLC USA 46-5193669 51.00% 100.00%

691 6 00000          American Home Assurance Company Escritorio de Representacao no Brasil Ltda. BRA 100.00% 100.00%

692 7 00000            AIG Resseguros Brasil S.A. BRA 0.00% 100.00%

693 6 00000          American International Overseas Association BMU 98-0033331 10.00% 100.00%

694 7 00000            AIG Overseas Pool LLC USA 27-4602464 45.80% 100.00%

695 6 00000          American International Realty Corp. USA 51-0106783 31.47% 100.00%

696 6 00000          Eastgreen, Inc. USA 13-3018791 13.76% 100.00%

697 6 00000          Pine Street Real Estate Holdings Corp. USA 02-0275917 31.47% 100.00%

698 6 00000          PineBridge Portable Alpha Fund SPC, solely on behalf of Class A - PineBridge Relative Value/S&P 500 Portfolio CYM 98-0197453 24.91% 100.00%

699 5 00000        Chartis Canada Holdings Inc. CAN 100.00% 100.00%

700 6 00000          AIG Insurance Company of Canada CAN 10-1066421 100.00% 100.00%

701 5 19410        Commerce and Industry Insurance Company USA NY 13-1938623 100.00% 100.00%

702 6 00000          American International Realty Corp. USA 51-0106783 5.05% 100.00%

703 6 00000          C&I UK Investments Ltd. CYM 98-0585744 100.00% 100.00%

704 6 00000          Eastgreen, Inc. USA 13-3018791 2.21% 100.00%

705 6 00000          Innovative Risk Management, Inc. USA 52-2084207 100.00% 100.00%

706 7 00000            Macori, Inc. [Texas] USA 76-0506269 100.00% 100.00%

707 8 00000              Macori, Inc. [Delaware] USA 100.00% 100.00%

708 7 00000            Managed Care Concepts of Delaware, Inc. USA 22-3296719 100.00% 100.00%

709 7 00000            Pearce & Pearce, Inc. USA 57-0647428 100.00% 100.00%

710 6 00000          Maksin Management Corporation USA 22-1955953 100.00% 100.00%

711 6 00000          Pine Street Real Estate Holdings Corp. USA 02-0275917 5.05% 100.00%

712 6 00000          PineBridge Portable Alpha Fund SPC, solely on behalf of Class A - PineBridge Relative Value/S&P 500 Portfolio CYM 98-0197453 15.59% 100.00%

713 5 10651        Eaglestone Reinsurance Company USA PA 22-3423217 100.00% 100.00%

714 5 19437        Lexington Insurance Company USA DE 25-1149494 100.00% 100.00%

715 6 00000          AIGGRE Bellevue Investor, LLC USA 46-3039697 100.00% 100.00%

716 7 00000            Alamo Manhattan Bellevue JV, LLC USA 50.00% 50.00%

717 8 00000              Alamo Manhattan Bellevue, LLC USA 100.00% 50.00%

718 6 00000          AIGGRE Corte Madera LLC USA 46-0843056 100.00% 100.00%

719 7 00000            Corte Madera JV, LLC USA 50.00% 50.00%

720 8 00000              Corte Madera JV (REIT), LLC USA 100.00% 50.00%

721 9 00000                195-205 Tamal Vista Boulevard, LLC USA 100.00% 50.00%

722 6 00000          AIGGRE Forest City West Village Investor, LLC USA 46-3359313 100.00% 100.00%

723 7 00000            Forest City West Village, LLC USA 50.00% 50.00%

724 8 00000              FC 3700 McKinney Owner, LLC USA 100.00% 50.00%

725 9 00000                3700 McKinney Master Condominium Association, Inc. USA 100.00% 50.00%

726 6 00000          AIGGRE Redmond Investor, LLC USA 46-1555640 100.00% 100.00%

727 7 00000            Legacy Partners Town Square LLC USA 50.00% 50.00%

728 8 00000              Legacy Partners Town Square Project Owner LLC USA 100.00% 50.00%

729 6 00000          American International Realty Corp. USA 51-0106783 1.67% 100.00%

730 6 00000          Chartis Excess Limited IRL 98-0200068 100.00% 100.00%

731 6 00000          Eastgreen, Inc. USA 13-3018791 47.82% 100.00%

732 6 00000          Pine Street Real Estate Holdings Corp. USA 02-0275917 1.67% 100.00%

733 6 00000          PineBridge Portable Alpha Fund SPC, solely on behalf of Class A - PineBridge Relative Value/S&P 500 Portfolio CYM 98-0197453 5.00% 100.00%

734 5 00000        Morefar Marketing, Inc. USA 23-2101054 100.00% 100.00%

735 5 19445        National Union Fire Insurance Company of Pittsburgh, Pa. USA PA 25-0687550 100.00% 100.00%

736 6 00000          AIG African Infrastructure Management LLC MUS 40.00% 40.00%

737 6 00000          AIG Home Loan 1, LLC USA 46-1594639 100.00% 100.00%

738 6 00000          AIG Lodging Opportunities, Inc. USA 13-3667648 100.00% 100.00%

739 7 00000            Franco Investment I Corp. VGB 98-0197452 100.00% 100.00%

740 8 00000              Franco Investment II Corp. VGB 98-0197453 100.00% 100.00%

741 6 00000          AIGGRE 6037 Investor LLC USA 46-2327510 100.00% 100.00%

742 7 00000            6037 Joint Venture LLC USA 50.00% 50.00%

743 8 00000              6037 Mezzanine LLC USA 100.00% 50.00%

744 9 00000                6037 Property LLC USA 100.00% 50.00%
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745 6 00000          AIGGRE Brickell Bayview LLC USA 46-4908276 51.00% 100.00%

746 7 00000            Brickell Bayview Apartments, LP USA 50.00% 50.00%

747 8 00000              Brickell Bayview Owner GP, LLC USA 100.00% 50.00%

748 9 00000                Brickell Bayview Owner, LP USA 100.00% 50.00%

749 6 00000          AIGGRE Bridges/Angeline Investor, LLC USA 46-3369437 100.00% 100.00%

750 7 00000            SPAIG Ventures I LLC USA 46-3445342 50.00% 50.00%

751 8 00000              Curve Ventures LLC USA 100.00% 50.00%

752 9 00000                SP Curve LLC USA 100.00% 50.00%

753 8 00000              SP Columbia City LLC USA 100.00% 50.00%

754 6 00000          AIGGRE Cherry Creek Investor, LLC USA 46-2171703 100.00% 100.00%

755 7 00000            MKS Cherry Creek LLC USA 90-0903348 50.00% 50.00%

756 6 00000          AIGGRE Columbia Pike, LLC USA 100.00% 100.00%

757 7 00000            Columbia Pike Master Venture, LLC USA 46-0557174 50.00% 50.00%

758 8 00000              Penrose Columbia Pike Associates of Delaware, LLC USA 100.00% 50.00%

759 8 00000              Pike 3400 Associates, LLC USA 100.00% 50.00%

760 6 00000          AIGGRE Dunwoody Investor, LLC USA 46-2915400 100.00% 100.00%

761 7 00000            DS Acquisition JV, LLC USA 36-4761463 95.00% 95.00%

762 8 00000              DS Acquisition Property Owner, LLC USA 100.00% 95.00%

763 6 00000          AIGGRE Gardens Investor, LLC USA 46-2190351 100.00% 100.00%

764 7 00000            Gardens Development Owner, LLC USA 80-0892951 50.00% 50.00%

765 6 00000          AIGGRE LSU Baton Rouge LLC USA 46-1790171 100.00% 100.00%

766 7 00000            Fairfield LSU Exchange LLC USA 50.00% 50.00%

767 6 00000          AIGGRE Maple LLC USA 46-3019457 100.00% 100.00%

768 7 00000            Broadstone Maple, LLC USA 90-0939006 50.00% 50.00%

769 6 00000          AIGGRE Market Street LLC USA 46-0852011 100.00% 100.00%

770 7 00000            1844 Market Street JV, LLC USA 45-5557503 50.00% 50.00%

771 8 00000              1844 Market Street REIT, LLC USA 100.00% 50.00%

772 9 00000                1844 Market Street, LLC USA 100.00% 50.00%

773 6 00000          AIGGRE Park Central LLC USA 100.00% 100.00%

774 7 00000            Crest at Park Central JV, LLC USA 46-3436413 50.00% 50.00%

775 8 00000              LMI Park Central, LLC USA 100.00% 50.00%

776 6 00000          AIGGRE Retail Investor II LLC USA 46-4351617 100.00% 100.00%

777 7 00000            AIGGRE Retail GP LLC USA 46-4079348 50.00% 100.00%

778 8 00000              Branch Retail Partners, L.P. USA 100.00% 100.00%

779 9 00000                Branch Retail GP, LLC USA 100.00% 100.00%

780 10 00000                  Battleground Associates, L.P. USA 46-4483682 100.00% 100.00%

781 10 00000                  Branch Coastal North, LP USA 100.00% 100.00%

782 10 00000                  North Myrtle Beach Investors, LP USA 100.00% 100.00%

783 10 00000                  Powers Ferry Delk Associates, L.P. USA 100.00% 100.00%

784 10 00000                  Shallowford Falls Associates, L.P. USA 38-3916580 100.00% 100.00%

785 7 00000            AIGGRE Retail Holdco LLC USA 46-4360548 50.00% 100.00%

786 6 00000          AIGGRE Vista LLC USA 46-3161147 100.00% 100.00%

787 7 00000            Melrose Vista Apartments, LLC USA 46-2978801 50.00% 50.00%

788 6 00000          Akita, Inc. USA 61-1617940 100.00% 100.00%

789 7 00000            Chartis Croatia LLC HRV 100.00% 100.00%

790 6 00000          American International Overseas Association BMU 98-0033331 78.00% 100.00%

791 7 00000            AIG Overseas Pool LLC USA 27-4602464 45.80% 100.00%

792 6 00000          American International Realty Corp. USA 51-0106783 22.06% 100.00%

793 6 00000          Eastgreen, Inc. USA 13-3018791 9.65% 100.00%

794 6 00000          Marlwood Commercial, Inc. VGB 98-0191501 99.90% 99.90%

795 7 00000            Ridgeway Universal S.A. BHS 100.00% 99.90%

796 6 00000          Mt. Mansfield Company, Inc. USA 03-0143430 100.00% 100.00%

797 7 00000            Spruce Peak Realty, LLC USA 14-1876993 100.00% 100.00%

798 8 00000              Stowe Mountain Club, LLC USA 20-0754156 100.00% 100.00%

799 8 00000              Stowe Mountain Lodge, LLC USA 80-0136466 90.00% 90.00%

800 7 00000            Stowe Mountain Holdings, Inc. USA 05-0354020 100.00% 100.00%

801 6 11562          National Union Fire Insurance Company of Vermont USA VT 03-0449619 100.00% 100.00%

802 6 00000          Pine Street Real Estate Holdings Corp. USA 02-0275917 22.06% 100.00%

803 6 00000          PineBridge Portable Alpha Fund SPC, solely on behalf of Class A - PineBridge Relative Value/S&P 500 Portfolio CYM 98-0197453 49.38% 100.00%

804 6 00000          Wildfire Direct Lending Management MGP, LLC USA 16.66% 50.00%

805 7 00000            Wildfire Direct Lending Management, L.P. USA 100.00% 50.00%

806 5 23841        New Hampshire Insurance Company USA PA 02-0172170 100.00% 100.00%

807 6 40258          AIG Assurance Company USA PA 02-6008643 100.00% 100.00%

808 6 00000          American International Overseas Association BMU 98-0033331 12.00% 100.00%

809 7 00000            AIG Overseas Pool LLC USA 27-4602464 45.80% 100.00%

810 6 00000          American International Realty Corp. USA 51-0106783 27.00% 100.00%

811 6 00000          Eastgreen, Inc. USA 13-3018791 20.98% 100.00%

812 6 23809          Granite State Insurance Company USA PA 02-0140690 100.00% 100.00%

813 7 00000            American International Realty Corp. USA 51-0106783 0.60% 100.00%

814 7 00000            Eastgreen, Inc. USA 13-3018791 0.26% 100.00%

815 7 00000            Pine Street Real Estate Holdings Corp. USA 02-0275917 0.60% 100.00%

816 6 23817          Illinois National Insurance Co. USA IL 37-0344310 100.00% 100.00%

817 7 00000            American International Realty Corp. USA 51-0106783 0.73% 100.00%

818 7 00000            Eastgreen, Inc. USA 13-3018791 0.32% 100.00%

819 7 00000            Pine Street Real Estate Holdings Corp. USA 02-0275917 0.73% 100.00%

820 6 00000          New Hampshire Insurance Services, Inc. USA 02-0279326 100.00% 100.00%

821 6 00000          Pine Street Real Estate Holdings Corp. USA 02-0275917 27.00% 100.00%

822 6 00000          PineBridge Portable Alpha Fund SPC, solely on behalf of Class A - PineBridge Relative Value/S&P 500 Portfolio CYM 98-0197453 2.23% 100.00%

823 5 00000        Risk Specialists Companies, Inc. USA 22-2235536 100.00% 100.00%

824 6 00000          Medical Excess Insurance Services, Inc. USA 22-3418967 100.00% 100.00%

825 7 00000            Medical Excess LLC USA 46-0493280 100.00% 100.00%

826 6 00000          Risk Specialists Companies Insurance Agency, Inc. USA 22-2174788 100.00% 100.00%

827 7 00000            Agency Management Corporation USA 72-0487803 100.00% 100.00%

828 8 00000              The Gulf Agency, Inc. USA 63-0622193 100.00% 100.00%

829 7 00000            Design Professionals Association Risk Purchasing Group, Inc. USA 36-3847698 100.00% 100.00%

830 7 00000            New England Sports, Recreation & Entertainment RPG, Inc. USA 27-3842792 100.00% 100.00%

831 6 00000          Risk Specialists Company (Bermuda), Ltd. BMU 100.00% 100.00%

832 6 00000          Risk Specialists Company of Kentucky, Inc. USA 02-0656518 100.00% 100.00%

833 5 00000        Service Net Warranty, LLC USA 26-4328522 100.00% 100.00%

834 6 00000          Equiguard of Canada, Inc. CAN 100.00% 100.00%

835 6 00000          SN Warranty, LLC USA 35-2157667 100.00% 100.00%

836 6 00000          SNAdmin (Canada), Inc. CAN 100.00% 100.00%

837 6 00000          SNAdmin (PR), Inc. PRI 22-3762908 100.00% 100.00%
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838 6 00000          SNW Insurance Agency, LLC USA 27-2966330 100.00% 100.00%

839 6 00000          Service Net Retail Solutions, LLC USA 35-2155025 100.00% 100.00%

840 6 00000          Service Net Solutions of Florida, LLC USA 30-0074238 100.00% 100.00%

841 6 00000          Service Net Warranty UK Ltd GBR 100.00% 100.00%

842 5 19429        The Insurance Company of the State of Pennsylvania USA PA 13-5540698 100.00% 100.00%

843 6 00000          AIGGRE Williamsburg LLC USA 46-1314434 100.00% 100.00%

844 7 00000            North 4th Place JV, LLC USA 46-0713833 50.00% 50.00%

845 8 00000              North 4th Place REIT, LLC USA 100.00% 50.00%

846 9 00000                North 4th Place Venture, LLC USA 50.00% 25.00%

847 10 00000                  North 4th Place Holdings, LLC USA 100.00% 25.00%

848 11 00000                    North 4th Place, LLC USA 100.00% 25.00%

849 6 00000          American International Realty Corp. USA 51-0106783 4.05% 100.00%

850 6 00000          Eastgreen, Inc. USA 13-3018791 1.77% 100.00%

851 6 00000          Pine Street Real Estate Holdings Corp. USA 02-0275917 4.05% 100.00%

852 4 00000      AIG Transaction Execution Limited GBR 90.00% 100.00%

853 4 00000      Hansa Grundstueckverwaltungs GmbH & Co KG DEU 5.50% 100.00%

854 2 00000  AM Holdings LLC USA 27-1052710 100.00% 100.00%

855 2 00000  Ambrosia No. 1 Limited CYM 100.00% 100.00%

856 2 00000  Ambrosia No. 2 Limited CYM 100.00% 100.00%

857 2 00000  Ambrosia No. 3 Limited CYM 100.00% 100.00%

858 2 00000  Ambrosia No. 4 Limited CYM 100.00% 100.00%

859 2 00000  Ambrosia No. 5 Limited CYM 100.00% 100.00%

860 2 00000  American International Facilities Management, Inc. USA 13-3338893 100.00% 100.00%

861 2 00000  American Security Life Insurance Company Limited LIE 100.00% 100.00%

862 2 00000  Chartis Azerbaijan Insurance Company Open Joint Stock Company AZE 51.00% 100.00%

863 2 00000  Chartis Bonfire Corporation USA 13-4155249 100.00% 100.00%

864 2 00000  Equitable Investment Company (Hong Kong) Ltd. VGB 100.00% 100.00%

865 2 00000  F 2000, Inc. USA 46-1562431 100.00% 100.00%

866 2 00000  Fischbach, LLC USA 84-1537571 100.00% 100.00%

867 2 00000  LSTREET I, LLC USA 45-5596651 100.00% 100.00%

868 2 00000  Limited Liability Company with Foreign Investments Steppe Securities UKR 100.00% 100.00%

869 3 00000    Private Joint-Stock Company AIG Ukraine Insurance Company UKR 5.73% 99.98%

870 2 13659  MG Reinsurance Limited USA VT 26-4728883 100.00% 100.00%

871 2 00000  MIP Mezzanine, LLC USA 27-2922460 100.00% 100.00%

872 2 00000  MIP PE Holdings, LLC USA 27-3226645 100.00% 100.00%

873 3 00000    AIG BG Holdings LLC USA 30-0578924 100.00% 100.00%

874 2 00000  NF Seven (Cayman) Limited CYM 90.00% 100.00%

875 3 00000    Ambrose 2012-1 USA 100.00% 100.00%

876 3 00000    Ambrose 2013-2 USA 100.00% 100.00%

877 3 00000    Ambrose 2013-3 USA 100.00% 100.00%

878 3 00000    Ambrose 2013-4 USA 100.00% 100.00%

879 3 00000    Ambrose 2013-5 USA 100.00% 100.00%

880 2 00000  SAFG Retirement Services, Inc. USA 95-4715639 100.00% 100.00%

881 3 00000    AIG Life Holdings, Inc. USA 74-0483432 100.00% 100.00%

882 4 97780      AGC Life Insurance Company USA MO 76-0030921 100.00% 100.00%

883 5 00000        AIG Life of Bermuda, Ltd. BMU 98-0181730 100.00% 100.00%

884 6 00000          American General Life Insurance Of Bermuda, Ltd. BMU 100.00% 100.00%

885 6 00000          Rokland Limited HKG 98-0382034 100.00% 100.00%

886 7 00000            Stoneland Limited CYM 98-0406301 100.00% 100.00%

887 8 00000              The AIG-FP Investment & Management XI General Partnership HKG 98-0422951 99.00% 100.00%

888 8 00000              The Stoneland Investment & Management General Partnership HKG 98-0432832 99.00% 100.00%

889 5 60488        American General Life Insurance Company USA TX 25-0598210 100.00% 100.00%

890 6 00000          AGLA Services Company LLC USA 32-0121807 100.00% 100.00%

891 6 00000          AGLIC GRE Harrison Investor LLC USA 46-5464843 100.00% 100.00%

892 7 00000            AIGGRE Harrison LLC USA 46-4703770 50.00% 100.00%

893 8 00000              AERC 8th and Harrison, LLC USA 46-2860856 50.00% 50.00%

894 6 00000          AIG Advisor Group, Inc. USA 86-0623854 100.00% 100.00%

895 7 00000            Financial Service Corporation USA 58-1842822 100.00% 100.00%

896 8 00000              FSC Agency, Inc. USA 58-1152673 100.00% 100.00%

897 8 00000              FSC Securities Corporation USA 58-1288674 100.00% 100.00%

898 7 00000            Royal Alliance Associates, Inc. USA 93-0987232 100.00% 100.00%

899 7 00000            SagePoint Financial, Inc. USA 20-1741754 100.00% 100.00%

900 7 00000            Vision2020 Wealth Management Corp. USA 27-2949512 100.00% 100.00%

901 7 00000            Woodbury Financial Services, Inc. USA 41-0944586 100.00% 100.00%

902 6 00000          AIG Direct Insurance Services, Inc. USA 33-0658270 100.00% 100.00%

903 6 00000          AIG Enterprise Services, LLC USA 73-1576349 100.00% 100.00%

904 6 00000          American General Annuity Service Corporation USA 76-0446159 100.00% 100.00%

905 6 00000          American General Assignment Corporation USA 35-1723821 100.00% 100.00%

906 6 00000          American General Bancassurance Services, Inc. USA 36-3221237 100.00% 100.00%

907 6 00000          American General Life Services Company, LLC USA 45-3964944 100.00% 100.00%

908 6 00000          CAL-MIRA MESA LIMITED USA 33-0562087 100.00% 100.00%

909 6 00000          Carr Road GP LLC USA 50.00% 100.00%

910 7 00000            Rockwood Office Park Associates, L.P. USA 51-0283067 100.00% 100.00%

911 6 00000          Five Long Island Properties, LLC USA 57-1177412 100.00% 100.00%

912 6 00000          Iris Energy LLC USA 06-1592110 73.00% 74.00%

913 6 00000          SA Affordable Housing, LLC USA 95-4816953 100.00% 100.00%

914 7 00000            SunAmerica Affordable Housing Partners, Inc. USA 95-4334841 100.00% 100.00%

915 8 00000              SLP Housing I LLC USA 88-0406387 100.00% 100.00%

916 8 00000              SLP Housing II LLC USA 88-0406388 100.00% 100.00%

917 8 00000              SLP Housing III LLC USA 88-0406390 100.00% 100.00%

918 8 00000              SLP Housing IV LLC USA 88-0426636 100.00% 100.00%

919 8 00000              SLP Housing V LLC USA 88-0426635 100.00% 100.00%

920 9 00000                SAHP-MBA LLC USA 74-3048112 100.00% 100.00%

921 9 00000                SAHP-McSHA LLC USA 74-3048105 100.00% 100.00%

922 9 00000                SAHP-Yarco LLC USA 74-3048141 100.00% 100.00%

923 8 00000              SLP Housing VI, LLC USA 88-0506749 100.00% 100.00%

924 8 00000              SLP Housing VII, LLC USA 72-1579887 100.00% 100.00%

925 6 00000          Selkirk 2013-1 USA 46-7146528 100.00% 100.00%

926 6 00000          Selkirk No. 1 Investments USA 46-7147487 100.00% 100.00%

927 6 00000          Spicer Energy II LLC USA 06-1592109 25.30% 51.79%

928 6 00000          Sun Quorum L.L.C. USA 75-2617867 88.75% 88.75%

929 6 00000          SunAmerica Asset Management, LLC USA 46-4348192 100.00% 100.00%

930 7 00000            AIG Capital Services, Inc. USA 13-3140916 100.00% 100.00%
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931 7 00000            SunAmerica Fund Services, Inc. USA 13-3496943 100.00% 100.00%

932 6 00000          SunAmerica Investments (Cayman) CYM 100.00% 100.00%

933 6 00000          SunAmerica Retirement Markets, Inc. USA 58-1558156 100.00% 100.00%

934 6 00000          U G Corporation USA 58-1225738 100.00% 100.00%

935 6 00000          Western National Marketing Group, Inc. USA 76-0531650 100.00% 100.00%

936 6 00000          Wildfire Direct Lending Management MGP, LLC USA 33.34% 50.00%

937 7 00000            Wildfire Direct Lending Management, L.P. USA 100.00% 50.00%

938 5 70106        The United States Life Insurance Company in the City of New York USA NY 13-5459480 100.00% 100.00%

939 6 00000          AIG Spring Ridge I, Inc. USA 13-3575756 100.00% 100.00%

940 7 00000            Spring Ridge I Limited Partnership USA 52-6452580 50.00% 50.00%

941 6 00000          AIGGRE Brickell Bayview LLC USA 46-4908276 49.00% 100.00%

942 7 00000            Brickell Bayview Apartments, LP USA 50.00% 50.00%

943 8 00000              Brickell Bayview Owner GP, LLC USA 100.00% 50.00%

944 9 00000                Brickell Bayview Owner, LP USA 100.00% 50.00%

945 6 00000          AIGGRE University of Minnesota LLC USA 46-5193669 49.00% 100.00%

946 6 00000          Carr Road GP LLC USA 50.00% 100.00%

947 7 00000            Rockwood Office Park Associates, L.P. USA 51-0283067 100.00% 100.00%

948 5 70238        The Variable Annuity Life Insurance Company USA TX 74-1625348 100.00% 100.00%

949 6 00000          American General Assignment Corporation of New York USA 76-0616037 100.00% 100.00%

950 6 00000          American General Insurance Agency, Inc. USA 43-1538461 100.00% 100.00%

951 6 00000          HRA Administrator LLC USA 56-6626298 100.00% 100.00%

952 6 00000          Selkirk 2013-2 USA 46-7146914 100.00% 100.00%

953 6 00000          Selkirk No. 2 Investments USA 46-7147516 100.00% 100.00%

954 6 00000          VALIC Financial Advisors, Inc. USA 76-0519992 100.00% 100.00%

955 6 00000          VALIC Retirement Services Company USA 76-0519990 100.00% 100.00%

956 4 00000      American General International, Inc. USA 76-0621175 100.00% 100.00%

957 4 00000      American General Investment Management Corporation USA 76-0555794 100.00% 100.00%

958 4 00000      American General Realty Investment Corporation USA 74-6046915 100.00% 100.00%

959 5 00000        GDI Holding, Inc. USA 33-0239823 75.00% 75.00%

960 4 00000      AmericanGeneral.com, Inc. USA 100.00% 100.00%

961 4 00000      Knickerbocker Corporation USA 74-1366889 100.00% 100.00%

962 5 00000        American Athletic Club, Inc. USA 76-0185743 100.00% 100.00%

963 4 14177      SunAmerica Life Reinsurance Company USA MO 30-0707504 100.00% 100.00%

964 3 00000    Charleston Bay SAHP Corp. USA 91-1913391 100.00% 100.00%

965 3 00000    Crossings SAHP Corp. USA 95-4651256 100.00% 100.00%

966 3 00000    DIL/SAHP Corp. USA 91-1913392 100.00% 100.00%

967 4 00000      French Quarter Apartments Limited Partnership USA 72-1409929 100.00% 100.00%

968 5 00000        MB Annex Condominium Association, Inc. USA 36-4779510 100.00% 100.00%

969 3 00000    Forest SAHP Corp. USA 95-4651254 100.00% 100.00%

970 3 00000    Grand Savannah SAHP Corp. USA 95-4651255 100.00% 100.00%

971 3 00000    MM Enhancement, LLC USA 72-1576592 100.00% 100.00%

972 3 00000    Prairie SAHP Corp. USA 95-4659416 100.00% 100.00%

973 4 00000      Shiloh Glen GP, LLC USA 80-0002819 100.00% 100.00%

974 3 00000    SA Investment Group, Inc. USA 95-4494273 100.00% 100.00%

975 4 00000      Solus Hotel Portfolio Holding Company, LLC USA 95-4611171 1.00% 85.00%

976 5 00000        Solus Quorum Tampa, LLC USA 85.00% 72.25%

977 3 00000    SAAHP GP Corp. USA 95-4663306 100.00% 100.00%

978 3 00000    SAHP-Chancellor II, LLC USA 20-5105370 100.00% 100.00%

979 3 00000    SAHP-Chancellor, LLC USA 20-5105266 100.00% 100.00%

980 3 00000    SCSP Corp. USA 80-0000580 100.00% 100.00%

981 3 00000    Solus Hotel Portfolio Holding Company, LLC USA 95-4611171 84.00% 85.00%

982 4 00000      Solus Quorum Tampa, LLC USA 85.00% 72.25%

983 3 00000    SubGen NT, Inc. USA 95-4684707 100.00% 100.00%

984 3 00000    SunAmerica Venture Fund 2000, L.P. USA 95-4803618 31.50% 31.50%

985 2 00000  SAI Deferred Compensation Holdings, Inc. USA 13-4045355 100.00% 100.00%

986 2 00000  Societe Hoteliere de Boisjolan S.A. FRA 98-0031624 100.00% 100.00%

987 2 00000  United Guaranty Corporation USA 13-3082127 100.00% 100.00%

988 3 00000    AIG Mortgage Risk Solutions Pty Ltd AUS 100.00% 100.00%

989 3 00000    AIG United Guaranty Agenzia di Assicurazione S.R.L. ITA 100.00% 100.00%

990 3 00000    AIG United Guaranty Insurance (Asia) Limited HKG 100.00% 100.00%

991 3 00000    AIG United Guaranty Mexico, S.A. MEX 100.00% 100.00%

992 3 00000    AIG United Guaranty Re Limited IRL 100.00% 100.00%

993 3 00000    AIG United Guaranty, Sociedad Limitada ESP 100.00% 100.00%

994 3 00000    Connective Mortgage Advisory Company USA 46-0637739 100.00% 100.00%

995 3 11715    United Guaranty Insurance Company USA NC 56-1790793 100.00% 100.00%

996 3 11685    United Guaranty Mortgage Insurance Company USA NC 56-1790794 100.00% 100.00%

997 3 11740    United Guaranty Mortgage Insurance Company of North Carolina USA NC 56-1790796 100.00% 100.00%

998 3 11463    United Guaranty Partners Insurance Company USA VT 03-0358003 100.00% 100.00%

999 3 15873    United Guaranty Residential Insurance Company USA NC 42-0885398 75.03% 100.00%

1000 4 13694      First Mortgage Insurance Company USA NC 27-0550064 100.00% 100.00%

1001 4 16659      United Guaranty Commercial Insurance Company of North Carolina USA NC 56-0989041 100.00% 100.00%

1002 4 40525      United Guaranty Credit Insurance Company USA NC 56-1307714 100.00% 100.00%

1003 4 26999      United Guaranty Mortgage Indemnity Company USA NC 42-0994960 100.00% 100.00%

1004 3 16667    United Guaranty Residential Insurance Company of North Carolina USA NC 56-0789396 100.00% 100.00%

1005 4 15873      United Guaranty Residential Insurance Company USA NC 42-0885398 24.97% 100.00%

1006 5 13694        First Mortgage Insurance Company USA NC 27-0550064 100.00% 100.00%

1007 5 16659        United Guaranty Commercial Insurance Company of North Carolina USA NC 56-0989041 100.00% 100.00%

1008 5 40525        United Guaranty Credit Insurance Company USA NC 56-1307714 100.00% 100.00%

1009 5 26999        United Guaranty Mortgage Indemnity Company USA NC 42-0994960 100.00% 100.00%

1010 3 00000    United Guaranty Services, Inc. USA 56-1273575 100.00% 100.00%

1011 4 00000      AIG United Guaranty Mexico, S.A. MEX 0.00% 100.00%

1012 4 00000      United Guaranty Servicios Administrativos, S. de R.L. de C.V. MEX 0.00% 100.00%

1013 3 00000    United Guaranty Servicios Administrativos, S. de R.L. de C.V. MEX 100.00% 100.00%

1 Schedule Y does not include real estate joint ventures, partnerships and subsidiaries of partnerships, trusts, funds or branches.

There are approximately 230 real estate joint venture entities—these include partnerships, limited liability companies, corporations and their foreign counterparts—that constitute
the holding structures for approximately 35 real estate joint ventures and approximately 6 investment funds that purchase, develop or redevelop, manage and sell commercial
real estate throughout the world.  In addition, within the American International Group, Inc. (“AIG”) organization, there are approximately 170 fund entities—these include
partnerships, limited liability companies, corporations and their foreign counterparts—that constitute the holding structures for the 6 real estate funds sponsored by one
AIG entity.  These funds, acting through these entities, purchase, develop or redevelop, manage and sell commercial real estate throughout the world.  There are approximately
60 additional entities whose function is to provide profit-sharing and investment participation to certain of the employees originating and managing real estate investments for the 
real estate joint venture and real estate fund entities described above.  There are approximately 125 real estate entities that are not joint ventures, funds or employee investment 
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SCHEDULE Y DOES NOT INCLUDE REAL ESTATE JOINT VENTURES, PARTNERSHIPS AND SUBSIDIARIES OF PARTNERSHIPS, TRUSTS, FUNDS, OR BRANCHES1

vehicles—in the form of partnerships, trusts and other forms of entities--approximately 40 of which have been formed to hold real estate investments (including certain of the
real estate joint ventures described above).  Of the remaining 85 entities, approximately 69 are former real estate joint venture entities that AIG received the interests of after
the termination of the real estate joint venture.  The remaining entities are either operating branches (9 entities) of AIG’s real estate subsidiary or companies that are in the process
of liquidation (7 entities).  

There are presently no funds sponsored by AIG entities except for the 6 real estate joint venture investment funds mentioned above and the approximately 170 fund entities that
constitute the holding structures for these 6 real estate funds.  

There are approximately 1,530 SunAmerica Affordable Housing investment partnerships which directly or indirectly own partnership interests in operating partnerships (which may
or may not be affiliates) that own multifamily properties.  These investment partnerships were created to enable SunAmerica companies to acquire tax credits issued by state and
federal agencies and sell them to investors, all of which are unaffiliated third parties (with the exception of certain AIG Property Casualty insurance companies in 6 transactions).
Of the approximately 1,530 SunAmerica Affordable Housing investment partnerships, 14 are controlled, indirectly, by American General Life Insurance Company, with the
remaining approximately 1,516 investment partnerships controlled, indirectly, by SAFG Retirement Services, Inc., the intermediate parent company of American General Life
Insurance Company.  In addition, American General Life Insurance Company, a Texas-domiciled insurance company and successor-in-interest to SunAmerica Life Insurance 
Company (which merged into American General Life Insurance Company on December 31, 2012), indirectly owns limited partnership interests in 11 partnerships which are
beneficial owners of approximately $20 million in tax credits that have not been sold.  The approximately 1,541 partnerships own interests in an aggregate of approximately 
1,125 operating partnerships.  Of the approximately 1,125 operating partnerships, 11 have a general partner that is an AIG affiliate.  Of the AIG affiliates that serve as general 
partners of these operating partnerships, 5 are controlled, indirectly, by American General Life Insurance Company, with the remaining controlled, indirectly, by SAFG Retirement 
Services, Inc.

There are approximately 300 trusts directly or indirectly controlled by an affiliate, International Lease Finance Corp., each of which holds one airplane primarily in order to 
serve as collateral for loans made to International Lease Finance Corp. from time to time.

In addition, there are approximately 10 other entities that have been formed to hold investments.  

Lastly, AIG directly or indirectly controls the following not-for-profit charitable organizations:  AIG Disaster Relief Fund-New York and AIG Foundation, Inc.

Branches are not listed as they are not considered separate legal entities in the United States.

2 Where the type of Control is by ownership, any type of Control which may exist in addition to ownership is not disclosed.

3 AIG Life of Bermuda, Ltd.                                                   0001448930
American General Life Insurance Company                  0000016190; 0000089031; 0001017656; 0000038748; 0000847539; 0000877625; 0000820627; 0000803466; 0001051485;


                                                     0000932927; 0000729522; 0000885135; 0000926963, 0000933165; 0001002779; 0001070231; 0001172804; 0000005108
American International Group, Inc.                                0000005272
ILFC Holdings, Inc.                                                              0001528540
International Lease Finance Corporation                      0000714311
SunAmerica Asset Management, LLC                               0000863926
AIG Capital Services, Inc.                                                  0001528993
The United States Life Insurance Company                   0000803401; 0000805749; 0000101686; 0001069346; 0000926897; 0000931344; 0000768830; 0000926961; 0001044561;
   in the City of New York                                                    0001310558
The Variable Annuity Life Insurance Company             0000910586; 0000354912
VALIC Retirement Services Company                               0001202048
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Members  

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00124.... 13-2592361 1562176 ......

New York
Stock
Exchange;
Tokyo
Stock
Exchange American International Group, Inc......................................................... DE.......... UIP............ ................................................................................................. .......................... ............... ..................................................... .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-0982390 00000... ...... .................. AIA Aurora LLC.................................................................................... DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 60-0001373 4534325 ...... .................. AIG Capital Corporation....................................................................... DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3847404 4554408 ...... ..................  AIG Consumer Finance Group, Inc..................................................... DE.......... NIA............ AIG Capital Corporation............................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4619651 ...... ..................   AIG Credit S.A................................................................................. POL........ NIA............ AIG Consumer Finance Group, Inc........................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-4058120 4554426 ...... ..................  AIG Credit Corp.................................................................................. DE.......... NIA............ AIG Capital Corporation............................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3190772 4620442 ...... ..................   A.I. Credit Consumer Discount Company......................................... PA........... NIA............ AIG Credit Corp........................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-2736972 1600238 ...... ..................   A.I. Credit Corp................................................................................ NH.......... NIA............ AIG Credit Corp........................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-0508330 4554471 ...... ..................    Barnegat Funding Corp.................................................................. DE.......... NIA............ A.I. Credit Corp......................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4477888 4620321 ...... ..................   AICCO, Inc. [Delaware].................................................................... DE.......... NIA............ AIG Credit Corp........................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4556019 ...... ..................   AIG Credit Corp. of Canada............................................................. CAN........ NIA............ AIG Credit Corp........................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-1749223 4554529 ...... ..................  AIG Equipment Finance Holdings, Inc................................................ DE.......... NIA............ AIG Capital Corporation............................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-1749201 3421240 ...... ..................   AIG Commercial Equipment Finance, Inc......................................... DE.......... NIA............ AIG Equipment Finance Holdings, Inc....................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 83-2903348 4556000 ...... ..................    AIG Commercial Equipment Finance Company, Canada................ CAN........ NIA............ AIG Commercial Equipment Finance, Inc................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-1185005 4554686 ...... ..................    CEF Lease Holding, LLC................................................................ DE.......... NIA............ AIG Commercial Equipment Finance, Inc................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3870953 4549310 ...... ..................  AIG Global Asset Management Holdings Corp................................... DE.......... NIA............ AIG Capital Corporation............................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................   AIG Asset Management (Asia) Limited............................................. HKG........ NIA............ AIG Global Asset Management Holdings Corp.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4559252 ...... ..................   AIG Asset Management (Europe) Limited......................................... GBR........ NIA............ AIG Global Asset Management Holdings Corp.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4602464 4554734 ...... ..................    AIG Overseas Pool LLC................................................................. DE.......... NIA............ American International Overseas Association........................... Ownership......... .....0.458 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-0529722 4620992 ...... ..................   AIG Asset Management (U.S.), LLC................................................. DE.......... NIA............ AIG Global Asset Management Holdings Corp.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3454957 4549271 ...... ..................   AIG Global Real Estate Investment Corp.......................................... DE.......... NIA............ AIG Global Asset Management Holdings Corp.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-4929933 00000... ...... ..................    AIGGRE NNP IV Murray Hill, LLC.................................................. DE.......... NIA............ AIG Global Real Estate Investment Corp.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-5953499 00000... ...... ..................     AIGGRE NNP IV Chelsea, LLC.................................................... DE.......... NIA............ AIGGRE NNP IV Murray Hill, LLC............................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      NNP IV Investors, LLC............................................................... DE.......... NIA............ AIGGRE NNP IV Chelsea, LLC................................................ Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-1333787 00000... ...... ..................    AIGGRE Terrabrook Murray Hill I LLC............................................ DE.......... NIA............ AIG Global Real Estate Investment Corp.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-1172868 00000... ...... ..................     AIGGRE Terrabrook Chelsea I LLC.............................................. DE.......... NIA............ AIGGRE Terrabrook Murray Hill I LLC...................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Terra Nova Partners, L.P............................................................ DE.......... NIA............ AIGGRE Terrabrook Chelsea I LLC.......................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       American Newland Investors II, LLC......................................... DE.......... NIA............ Terra Nova Partners, L.P.......................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-0152063 00000... ...... ..................    Boggs Tract LLC............................................................................ DE.......... NIA............ AIG Global Real Estate Investment Corp.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3457644 00000... ...... ..................    Chardon/Hato Rey Partnership, S.E............................................... PR.......... NIA............ AIG Global Real Estate Investment Corp.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-2161268 4620460 ...... ..................   AIG Mortgage Capital, LLC.............................................................. DE.......... NIA............ AIG Global Asset Management Holdings Corp.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624132 ...... ..................   AIG Property Company Limited........................................................ IRL.......... NIA............ AIG Global Asset Management Holdings Corp.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-4009890 4554417 ...... ..................   AIG Securities Lending Corp............................................................ DE.......... NIA............ AIG Global Asset Management Holdings Corp.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624431 ...... ..................  AIG Portfolio Solutions (Europe) Limited............................................ GBR........ NIA............ AIG Capital Corporation............................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-4662412 00000... ...... ..................  AIG Portfolio Solutions LLC................................................................ DE.......... NIA............ AIG Capital Corporation............................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3060262 00000... ...... ..................  ILFC Holdings, Inc.............................................................................. DE.......... NIA............ AIG Capital Corporation............................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 22-3059110 1612295 ...... ..................  International Lease Finance Corporation............................................ CA.......... NIA............ AIG Capital Corporation............................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-1065778 00000... ...... ..................   Aircraft 32A-2731 Inc........................................................................ CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-4879472 00000... ...... ..................   Aircraft 32A-3147 Inc........................................................................ CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-4879701 00000... ...... ..................   Aircraft 32A-3148 Inc........................................................................ CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3593051 00000... ...... ..................   Aircraft 32A-810 Inc.......................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3298340 00000... ...... ..................   Aircraft 33A-272 Inc.......................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3322193 00000... ...... ..................   Aircraft 33A-358 Inc.......................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3321406 00000... ...... ..................   Aircraft 33A-364 Inc.......................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-1538872 00000... ...... ..................   Aircraft 34A-216 Inc.......................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-1538928 00000... ...... ..................   Aircraft 73B-25374 Inc...................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-5306693 00000... ...... ..................   Aircraft 73B-25375 Inc...................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-4647107 00000... ...... ..................   Aircraft 73B-26323 Inc...................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4006000 00000... ...... ..................   Aircraft 73B-28249 Inc...................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-5161207 00000... ...... ..................   Aircraft 73B-30671 Inc...................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3718535 00000... ...... ..................   Aircraft 73B-31127 Inc...................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-5161438 00000... ...... ..................   Aircraft 73B-32796 Inc...................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3718769 00000... ...... ..................   Aircraft 73B-33220 Inc...................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-2466066 00000... ...... ..................   Aircraft 73B-38821 Inc...................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3060504 00000... ...... ..................   Aircraft 73B-41794 Inc...................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3060557 00000... ...... ..................   Aircraft 73B-41796 Inc...................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3060609 00000... ...... ..................   Aircraft 73B-41806 Inc...................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3069451 00000... ...... ..................   Aircraft 73B-41815 Inc...................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2328297 00000... ...... ..................   Aircraft B757 29382 Inc.................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2328216 00000... ...... ..................   Aircraft B767 29388 Inc.................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4684502 4554211 ...... ..................   Aircraft SPC-12, Inc.......................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0430163 4489153 ...... ..................    Whitney Leasing Limited................................................................ BMU....... NIA............ Aircraft SPC-12, Inc.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0665057 00000... ...... ..................     Whitney France Leasing S.A.R.L.................................................. FRA........ NIA............ Whitney Leasing Limited........................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0430160 00000... ...... ..................     Whitney Ireland Leasing Limited................................................... IRL.......... NIA............ Whitney Leasing Limited........................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0631719 00000... ...... ..................     Whitney UK Leasing Limited........................................................ GBR........ NIA............ Whitney Leasing Limited........................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-0250578 00000... ...... ..................     Whitney US Leasing, Inc.............................................................. CA.......... NIA............ Whitney Leasing Limited........................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4684535 00000... ...... ..................   Aircraft SPC-14, Inc.......................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4490883 00000... ...... ..................   Aircraft SPC-3, Inc............................................................................ CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3910440 00000... ...... ..................    CABREA, Inc................................................................................. DE.......... NIA............ Aircraft SPC-3, Inc.................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3884649 00000... ...... ..................    ILFC Dover, Inc.............................................................................. DE.......... NIA............ Aircraft SPC-3, Inc.................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 94-3288820 00000... ...... ..................    ILFC Volare, Inc............................................................................. DE.......... NIA............ Aircraft SPC-3, Inc.................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3884686 00000... ...... ..................   Aircraft SPC-4, Inc............................................................................ CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 94-3288827 4554181 ...... ..................   Aircraft SPC-8, Inc............................................................................ CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4684505 4554220 ...... ..................   Aircraft SPC-9, Inc............................................................................ CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0200623 4532460 ...... ..................    Sierra Leasing Limited.................................................................... BMU....... NIA............ Aircraft SPC-9, Inc.................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0415546 00000... ...... ..................     Calliope Limited............................................................................ IRL.......... NIA............ Sierra Leasing Limited.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0396038 00000... ...... ..................     ILFC Labuan ECA Ltd.................................................................. MYS........ NIA............ Sierra Leasing Limited.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3592889 00000... ...... ..................     Sierra US Leasing, Inc.................................................................. CA.......... NIA............ Sierra Leasing Limited.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 71-1004421 00000... ...... ..................   Brokat Leasing, LLC......................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-6714484 00000... ...... ..................   Doheny Investment Holding Trust..................................................... DE.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-6714561 00000... ...... ..................    Camden Aircraft Leasing Trust....................................................... DE.......... NIA............ Doheny Investment Holding Trust............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1042335 00000... ...... ..................     Charleville Aircraft Leasing Limited............................................... IRL.......... NIA............ Camden Aircraft Leasing Trust.................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4684522 4619679 ...... ..................   Euclid Aircraft, Inc............................................................................ CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-2829295 4554770 ...... ..................   Fleet Solutions Holdings Inc............................................................. DE.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 65-0784737 3246948 ...... ..................    AeroTurbine, Inc............................................................................. DE.......... NIA............ Fleet Solutions Holdings Inc...................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1157064 00000... ...... ..................     AeroTurbine (Bermuda) 1 Ltd....................................................... BMU....... NIA............ AeroTurbine, Inc....................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1057965 00000... ...... ..................     Aeroturbine Europe Limited.......................................................... GBR........ NIA............ AeroTurbine, Inc....................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1057876 00000... ...... ..................      AeroTurbine Asia Pte. Ltd.......................................................... SGP........ NIA............ Aeroturbine Europe Limited...................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-4522562 4619736 ...... ..................   Flying Fortress Investments Inc........................................................ CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-4482409 4619745 ...... ..................    Flying Fortress Financing Inc.......................................................... CA.......... NIA............ Flying Fortress Investments Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2328180 4401735 ...... ..................     Flying Fortress Inc........................................................................ CA.......... NIA............ Flying Fortress Financing Inc.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0665061 4557155 ...... ..................      Flying Fortress Ireland Leasing Limited...................................... IRL.......... NIA............ Flying Fortress Inc.................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 38-3816219 00000... ...... ..................       ILFC Aircraft 32A-556 Limited.................................................. IRL.......... NIA............ Flying Fortress Ireland Leasing Limited..................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0671152 00000... ...... ..................       ILFC Aircraft 32A-661 Limited.................................................. IRL.......... NIA............ Flying Fortress Ireland Leasing Limited..................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0695511 00000... ...... ..................       ILFC Aircraft 32A-666 Limited.................................................. IRL.......... NIA............ Flying Fortress Ireland Leasing Limited..................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0695509 00000... ...... ..................       ILFC Aircraft 32A-775 Limited.................................................. IRL.......... NIA............ Flying Fortress Ireland Leasing Limited..................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0971154 00000... ...... ..................       ILFC Aircraft 33A-70 Limited.................................................... IRL.......... NIA............ Flying Fortress Ireland Leasing Limited..................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0671155 00000... ...... ..................       ILFC Aircraft 76B-25137 Limited............................................... IRL.......... NIA............ Flying Fortress Ireland Leasing Limited..................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0676159 00000... ...... ..................       ILFC Aircraft 76B-27958 Limited............................................... IRL.......... NIA............ Flying Fortress Ireland Leasing Limited..................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 32-0350717 00000... ...... ..................       ILFC Aircraft 77B-29908 Limited............................................... IRL.......... NIA............ Flying Fortress Ireland Leasing Limited..................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0671157 00000... ...... ..................       ILFC Ireland Leasing Limited.................................................... IRL.......... NIA............ Flying Fortress Ireland Leasing Limited..................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2328143 4550419 ...... ..................      Flying Fortress US Leasing Inc................................................... CA.......... NIA............ Flying Fortress Inc.................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 37-1606207 00000... ...... ..................       Aircraft 32A-579 Inc.................................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4634560 00000... ...... ..................       Aircraft 32A-585 Inc.................................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 36-4674413 00000... ...... ..................       Aircraft 32A-645 Inc.................................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 35-2385297 00000... ...... ..................       Aircraft 32A-726 Inc.................................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 90-0729409 00000... ...... ..................       Aircraft 32A-760 Inc.................................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3060402 00000... ...... ..................       Aircraft 32A-775 Inc.................................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4634642 00000... ...... ..................       Aircraft 32A-782 Inc.................................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4634716 00000... ...... ..................       Aircraft 32A-987 Inc.................................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2941881 00000... ...... ..................       Aircraft 33A-132, Inc................................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 61-1620002 00000... ...... ..................       Aircraft 34A-152 Inc.................................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 36-4674411 00000... ...... ..................       Aircraft 34A-395 Inc.................................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 35-2385296 00000... ...... ..................       Aircraft 34A-48 Inc.................................................................... CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 32-0314862 00000... ...... ..................       Aircraft 34A-93 Inc.................................................................... CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4006019 00000... ...... ..................       Aircraft 74B-27602 Inc.............................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4006030 00000... ...... ..................       Aircraft 74B-29375 Inc.............................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4183653 00000... ...... ..................       Aircraft 75B-26276 Inc.............................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-3377949 00000... ...... ..................       Aircraft 75B-28833 Inc.............................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 35-2385295 00000... ...... ..................       Aircraft 75B-28834 Inc.............................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 32-0314861 00000... ...... ..................       Aircraft 75B-28836 Inc.............................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 30-0640685 00000... ...... ..................       Aircraft 76B-26261 Inc.............................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 61-1619999 00000... ...... ..................       Aircraft 76B-26329 Inc.............................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 32-0314860 00000... ...... ..................       Aircraft 76B-27600 Inc.............................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 36-4674406 00000... ...... ..................       Aircraft 76B-27613 Inc.............................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 37-1606202 00000... ...... ..................       Aircraft 76B-27615 Inc.............................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 38-3816221 00000... ...... ..................       Aircraft 76B-28206 Inc.............................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 61-1620000 00000... ...... ..................       Aircraft 77B-29908 Inc.............................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2098845 00000... ...... ..................       Aircraft A330 143 Inc................................................................ CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2098895 00000... ...... ..................       Aircraft A330 72 Inc.................................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2098947 00000... ...... ..................       Aircraft A330 98 Inc.................................................................. CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2328452 00000... ...... ..................       Aircraft B757 29377 Inc............................................................ CA.......... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0665063 00000... ...... ..................       Flying Fortress Aruba Leasing A.V.V........................................ ABW....... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0665059 00000... ...... ..................       Flying Fortress Bermuda Leasing Ltd....................................... BMU....... NIA............ Flying Fortress US Leasing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0624266 00000... ...... ..................   Geneva Triple Sept Leasing Limited................................................. IRL.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-5305609 4619718 ...... ..................   Grand Staircase Aircraft Inc.............................................................. CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-5306173 4619727 ...... ..................    Park Topanga Aircraft Inc............................................................... CA.......... NIA............ Grand Staircase Aircraft Inc...................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-5306297 4275057 ...... ..................     Temescal Aircraft Inc.................................................................... CA.......... NIA............ Park Topanga Aircraft Inc......................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 61-6419987 4557146 ...... ..................      Ballysky Aircraft Ireland Limited.................................................. IRL.......... NIA............ Temescal Aircraft Inc................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1114016 00000... ...... ..................       ILFC Aircraft 32A-1884 Limited................................................ IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1013925 00000... ...... ..................       ILFC Aircraft 32A-3114 Limited................................................ IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1013927 00000... ...... ..................       ILFC Aircraft 32A-3116 Limited................................................ IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1013930 00000... ...... ..................       ILFC Aircraft 32A-3124 Limited................................................ IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0697901 00000... ...... ..................       ILFC Aircraft 32A-4619 Limited................................................ IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0671153 00000... ...... ..................       ILFC Aircraft 33A-432 Limited.................................................. IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 36-4708551 00000... ...... ..................       ILFC Aircraft 33A-454 Limited.................................................. IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 37-1647379 00000... ...... ..................       ILFC Aircraft 33A-911 Limited.................................................. IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 61-1658421 00000... ...... ..................       ILFC Aircraft 73B-35275 Limited............................................... IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 61-1658420 00000... ...... ..................       Mentes I Ireland Leasing Limited.............................................. IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-6064929 00000... ...... ..................       Mentes II Ireland Leasing Limited............................................. IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-6064930 00000... ...... ..................       Mentes III Ireland Leasing Limited............................................ IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-6064931 00000... ...... ..................       Mentes IV Ireland Leasing Limited............................................ IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-6064932 00000... ...... ..................       Mentes V Ireland Leasing Limited............................................. IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-6064933 00000... ...... ..................       Mentes VI Ireland Leasing Limited............................................ IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-6064934 00000... ...... ..................       Mentes VII Ireland Leasing Limited........................................... IRL.......... NIA............ Ballysky Aircraft Ireland Limited................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-5304959 4552534 ...... ..................      Charmlee Aircraft Inc.................................................................. CA.......... NIA............ Temescal Aircraft Inc................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-5160948 00000... ...... ..................       Aircraft 32A-1658 Inc................................................................ CA.......... NIA............ Charmlee Aircraft Inc................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3591618 00000... ...... ..................       Aircraft 32A-1695 Inc................................................................ CA.......... NIA............ Charmlee Aircraft Inc................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-2473107 00000... ...... ..................       Aircraft 32A-2024 Inc................................................................ CA.......... NIA............ Charmlee Aircraft Inc................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-2739905 00000... ...... ..................       Aircraft 32A-2594 Inc................................................................ CA.......... NIA............ Charmlee Aircraft Inc................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-3707610 00000... ...... ..................       Aircraft 73B-28252 Inc.............................................................. CA.......... NIA............ Charmlee Aircraft Inc................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-3707709 00000... ...... ..................       Aircraft 73B-30645 Inc.............................................................. CA.......... NIA............ Charmlee Aircraft Inc................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-2739964 00000... ...... ..................       Aircraft 77B-29404 Inc.............................................................. CA.......... NIA............ Charmlee Aircraft Inc................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-5144104 00000... ...... ..................       Aircraft 77B-32723 Inc.............................................................. CA.......... NIA............ Charmlee Aircraft Inc................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 30-0640953 00000... ...... ..................       Aircraft Lotus Inc...................................................................... CA.......... NIA............ Charmlee Aircraft Inc................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1114025 00000... ...... ..................       Belmar Bermuda Leasing Limited............................................. BMU....... NIA............ Charmlee Aircraft Inc................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-5064971 4619754 ...... ..................   Hyperion Aircraft Financing Inc......................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2098662 4619709 ...... ..................    Hyperion Aircraft Inc....................................................................... CA.......... NIA............ Hyperion Aircraft Financing Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2098722 4550400 ...... ..................     Delos Aircraft Inc.......................................................................... CA.......... NIA............ Hyperion Aircraft Inc................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................   Hyperion Aircraft Financing Limited.................................................. IRL.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    Hyperion Aircraft Limited................................................................ IRL.......... NIA............ Hyperion Aircraft Financing Limited........................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Delos Aircraft Limited................................................................... IRL.......... NIA............ Hyperion Aircraft Limited........................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2098782 4554163 ...... ..................      Apollo Aircraft Inc....................................................................... CA.......... NIA............ Delos Aircraft Limited................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3690995 00000... ...... ..................       Aircraft 32A-1905 Inc................................................................ CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-5177713 00000... ...... ..................       Aircraft 32A-1946 Inc................................................................ CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0676172 00000... ...... ..................       Aircraft 32A-3424 Limited......................................................... GBR........ NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0676170 00000... ...... ..................       Aircraft 32A-3454 Limited......................................................... GBR........ NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2941984 00000... ...... ..................       Aircraft 32A-993, Inc................................................................. CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4005960 00000... ...... ..................       Aircraft 73B-26315 Inc.............................................................. CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4005985 00000... ...... ..................       Aircraft 73B-26317 Inc.............................................................. CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4005835 00000... ...... ..................       Aircraft 73B-30036 Inc.............................................................. CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-2817658 00000... ...... ..................       Aircraft 73B-30646 Inc.............................................................. CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-3707768 00000... ...... ..................       Aircraft 73B-30661 Inc.............................................................. CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-2210272 00000... ...... ..................       Aircraft 73B-30730 Inc.............................................................. CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2328357 00000... ...... ..................       Aircraft 73B-32841 Inc.............................................................. CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 38-3816220 00000... ...... ..................       Aircraft 76B-26327 Inc.............................................................. CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 30-0640680 00000... ...... ..................       Aircraft 76B-27597 Inc.............................................................. CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-2739934 00000... ...... ..................       Aircraft 76B-28132 Inc.............................................................. CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 30-0640683 00000... ...... ..................       Aircraft 77B-32717 Inc.............................................................. CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 80-0730117 00000... ...... ..................       Aircraft Andros Inc.................................................................... CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 26-4087849 00000... ...... ..................       Pelican 35302, Inc.................................................................... CA.......... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 36-4698772 00000... ...... ..................       Poseidon Leasing (Bermuda) Limited....................................... BMU....... NIA............ Apollo Aircraft Inc...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0656550 4557119 ...... ..................      Artemis (Delos) Limited.............................................................. IRL.......... NIA............ Delos Aircraft Limited................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0695512 00000... ...... ..................       ILFC Aircraft 32A-1905 Limited................................................ IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0697914 00000... ...... ..................       ILFC Aircraft 32A-2180 Limited................................................ IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0676167 00000... ...... ..................       ILFC Aircraft 32A-427 Limited.................................................. IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 99-0360682 00000... ...... ..................       ILFC Aircraft 32A-550 Limited.................................................. IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 33-1218755 00000... ...... ..................       ILFC Aircraft 32A-591 Limited.................................................. IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 41-2281150 00000... ...... ..................       ILFC Aircraft 33A-469 Limited.................................................. IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1066399 00000... ...... ..................       ILFC Aircraft 33A-822 Limited.................................................. IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1024932 00000... ...... ..................       ILFC Aircraft 73B-28052 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 30-0696069 00000... ...... ..................       ILFC Aircraft 73B-29344 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0705646 00000... ...... ..................       ILFC Aircraft 73B-29368 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0705642 00000... ...... ..................       ILFC Aircraft 73B-29369 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1041853 00000... ...... ..................       ILFC Aircraft 73B-30658 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1062745 00000... ...... ..................       ILFC Aircraft 73B-30665 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0705454 00000... ...... ..................       ILFC Aircraft 73B-30696 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0705449 00000... ...... ..................       ILFC Aircraft 73B-30701 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0697915 00000... ...... ..................       ILFC Aircraft 73B-38828 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0698623 00000... ...... ..................       ILFC Aircraft 73B-41784 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0698621 00000... ...... ..................       ILFC Aircraft 73B-41785 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 41-2281151 00000... ...... ..................       ILFC Aircraft 75B-26254 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1028027 00000... ...... ..................       ILFC Aircraft 75B-29381 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0676165 00000... ...... ..................       ILFC Aircraft 76B-27610 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0676163 00000... ...... ..................       ILFC Aircraft 76B-27616 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0671158 00000... ...... ..................       ILFC Aircraft 76B-28111 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 35-2391565 00000... ...... ..................       ILFC Aircraft 76B-28207 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0671159 00000... ...... ..................       ILFC Aircraft 76B-29435 Limited............................................... IRL.......... NIA............ Artemis (Delos) Limited............................................................. Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Delos Finance S.a.r.l.................................................................. LUX........ NIA............ Delos Aircraft Limited................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................   ILFC (Bermuda) 5, Ltd...................................................................... BMU....... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    ILFC (Bermuda) 4, Ltd.................................................................... BMU....... NIA............ ILFC (Bermuda) 5, Ltd.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    ILFC (Bermuda) 6, Ltd.................................................................... BMU....... NIA............ ILFC (Bermuda) 5, Ltd.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    ILFC (Bermuda) 7, Ltd.................................................................... BMU....... NIA............ ILFC (Bermuda) 5, Ltd.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................   ILFC (Bermuda) III, Ltd..................................................................... BMU....... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1122227 00000... ...... ..................   ILFC Aircraft 33A-1284 Limited........................................................ IRL.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0377785 00000... ...... ..................   ILFC Aruba A.V.V............................................................................. ABW....... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0545944 00000... ...... ..................   ILFC Australia Holdings Pty. Ltd....................................................... AUS........ NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0545955 00000... ...... ..................    Wombat 30633 Leasing Pty Ltd...................................................... AUS........ NIA............ ILFC Australia Holdings Pty. Ltd............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0545952 00000... ...... ..................    Wombat 30638 Leasing Pty Ltd...................................................... AUS........ NIA............ ILFC Australia Holdings Pty. Ltd............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0545950 00000... ...... ..................    Wombat 30644 Leasing Pty Ltd...................................................... AUS........ NIA............ ILFC Australia Holdings Pty. Ltd............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0545951 00000... ...... ..................    Wombat 30648 Leasing Pty Ltd...................................................... AUS........ NIA............ ILFC Australia Holdings Pty. Ltd............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0545946 00000... ...... ..................    Wombat 30658 Leasing Pty Ltd...................................................... AUS........ NIA............ ILFC Australia Holdings Pty. Ltd............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0545961 00000... ...... ..................    Wombat 3474 Leasing Pty. Ltd....................................................... AUS........ NIA............ ILFC Australia Holdings Pty. Ltd............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0545956 00000... ...... ..................    Wombat 3495 Leasing Pty Ltd........................................................ AUS........ NIA............ ILFC Australia Holdings Pty. Ltd............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0545962 00000... ...... ..................    Wombat 3547 Leasing Pty Ltd........................................................ AUS........ NIA............ ILFC Australia Holdings Pty. Ltd............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0545959 00000... ...... ..................    Wombat 3668 Leasing Pty Ltd........................................................ AUS........ NIA............ ILFC Australia Holdings Pty. Ltd............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0545954 00000... ...... ..................    Wombat V Leasing Pty Ltd............................................................. AUS........ NIA............ ILFC Australia Holdings Pty. Ltd............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0545953 00000... ...... ..................    Wombat VI Leasing Pty Ltd............................................................ AUS........ NIA............ ILFC Australia Holdings Pty. Ltd............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0373609 00000... ...... ..................   ILFC Australia Pty. Ltd..................................................................... AUS........ NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 94-3288826 00000... ...... ..................   ILFC Aviation Consulting, Inc........................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0705754 00000... ...... ..................   ILFC Aviation Services (Europe) B.V................................................ NLD........ NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0551256 00000... ...... ..................   ILFC Cayman Limited....................................................................... CYM....... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0655468 00000... ...... ..................   ILFC France S.A.R.L........................................................................ FRA........ NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0415545 00000... ...... ..................   ILFC Ireland 3 Limited...................................................................... IRL.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0415544 00000... ...... ..................    ILFC Ireland 2 Limited.................................................................... IRL.......... NIA............ ILFC Ireland 3 Limited.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0415543 4557164 ...... ..................   ILFC Ireland Limited......................................................................... IRL.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1081919 00000... ...... ..................    ILFC (Beijing) Services Co., Ltd..................................................... CHN........ NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1123167 00000... ...... ..................    ILFC AIRCRAFT 32A-2064 LIMITED............................................. IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    ILFC AIRCRAFT 32A-2076 LIMITED............................................. IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1132991 00000... ...... ..................    ILFC AIRCRAFT 32A-2726 LIMITED............................................. IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    ILFC AIRCRAFT 32A-3070 LIMITED............................................. IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1063913 00000... ...... ..................    ILFC Aircraft 32A-1808 Limited...................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1114021 00000... ...... ..................    ILFC Aircraft 32A-1901 Limited...................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 99-0365219 00000... ...... ..................    ILFC Aircraft 32A-2279 Limited...................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 62-6405269 00000... ...... ..................    ILFC Aircraft 32A-2797 Limited...................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1067207 00000... ...... ..................    ILFC Aircraft 32A-3065 Limited...................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1123294 00000... ...... ..................    ILFC Aircraft 32A-3179 LIMITED.................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0705597 00000... ...... ..................    ILFC Aircraft 33A-253 Limited........................................................ IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    ILFC Aircraft 33A-272 Limited........................................................ IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1142227 00000... ...... ..................    ILFC Aircraft 33A-444 Limited........................................................ IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1042336 00000... ...... ..................    ILFC Aircraft 73B-30667 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1044429 00000... ...... ..................    ILFC Aircraft 73B-30669 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1044432 00000... ...... ..................    ILFC Aircraft 73B-30672 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1067577 00000... ...... ..................    ILFC Aircraft 73B-30673 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1068642 00000... ...... ..................    ILFC Aircraft 73B-30694 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1068056 00000... ...... ..................    ILFC Aircraft 73B-30695 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1056426 00000... ...... ..................    ILFC Aircraft 73B-41789 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1057933 00000... ...... ..................    ILFC Aircraft 73B-41790 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1057934 00000... ...... ..................    ILFC Aircraft 73B-41791 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1057935 00000... ...... ..................    ILFC Aircraft 73B-41792 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1057936 00000... ...... ..................    ILFC Aircraft 73B-41793 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1056424 00000... ...... ..................    ILFC Aircraft 73B-41795 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    ILFC Aircraft 73B-41802 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    ILFC Aircraft 73B-41803 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1067215 00000... ...... ..................    ILFC Aircraft 75B-26330 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    ILFC Aircraft 75B-27208 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    ILFC Aircraft 78B-38785 Limited..................................................... IRL.......... NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 61-1659597 00000... ...... ..................    ILFC Singapore Pte. Ltd................................................................. SGP........ NIA............ ILFC Ireland Limited................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0405605 00000... ...... ..................   ILFC Labuan Ltd.............................................................................. MYS........ NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0545024 00000... ...... ..................   ILFC UK Limited............................................................................... GBR........ NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4401741 00000... ...... ..................   Interlease Aircraft Trading Corporation............................................. CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-2961478 4554190 ...... ..................   Interlease Management Corporation................................................. CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0705447 00000... ...... ..................   International Lease Finance Corporation (Sweden) AB..................... SWE....... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0120060 4555973 ...... ..................   International Lease Finance Corporation, Ltd................................... BMU....... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-0250682 4619585 ...... ..................   Klementine Holdings, Inc.................................................................. CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-0250776 00000... ...... ..................    Klementine Leasing, Inc................................................................. CA.......... NIA............ Klementine Holdings, Inc.......................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 32-0264963 00000... ...... ..................   Maiden Leasing, LLC....................................................................... CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-0250865 00000... ...... ..................   Romandy Triple Sept LLC................................................................ CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-1091097 4619697 ...... ..................   Top Aircraft, Inc................................................................................ CA.......... NIA............ International Lease Finance Corporation................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0636930 00000... ...... ..................    Shrewsbury Aircraft Leasing Limited............................................... IRL.......... NIA............ Top Aircraft, Inc........................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-1091053 00000... ...... ..................    States Aircraft, Inc.......................................................................... CA.......... NIA............ Top Aircraft, Inc........................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4549338 ...... ..................  NF Seven (Cayman) Limited.............................................................. CYM....... NIA............ American International Group, Inc............................................. Ownership......... .....0.900 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4550482 ...... ..................   Ambrose 2012-1............................................................................... DE.......... NIA............ NF Seven (Cayman) Limited..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4550491 ...... ..................   Ambrose 2013-2............................................................................... DE.......... NIA............ NF Seven (Cayman) Limited..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4550503 ...... ..................   Ambrose 2013-3............................................................................... DE.......... NIA............ NF Seven (Cayman) Limited..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4570677 ...... ..................   Ambrose 2013-4............................................................................... DE.......... NIA............ NF Seven (Cayman) Limited..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4570668 ...... ..................   Ambrose 2013-5............................................................................... DE.......... NIA............ NF Seven (Cayman) Limited..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4532536 ...... ..................  Quartz Holdings LLC.......................................................................... DE.......... NIA............ AIG Capital Corporation............................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4554266 ...... ..................   Graphite Management LLC.............................................................. DE.......... NIA............ Quartz Holdings LLC................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4620965 ...... ..................    Alabaster Capital LLC.................................................................... DE.......... NIA............ Graphite Management LLC....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4533092 ...... ..................    Lavastone Capital LLC................................................................... DE.......... NIA............ Graphite Management LLC....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4620910 ...... ..................    Slate Capital LLC........................................................................... DE.......... NIA............ Graphite Management LLC....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 35-0416090 00000... ...... ..................  Seventh Street Funding LLC.............................................................. DE.......... NIA............ AIG Capital Corporation............................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-6548506 4619642 ...... .................. AIG Castle Holdings II LLC................................................................... DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4554248 ...... ..................  Castle 2003-2 Trust............................................................................ DE.......... NIA............ AIG Castle Holdings II LLC....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................   Castle 2003-2 Sweden AB................................................................ SWE....... NIA............ Castle 2003-2 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0490337 00000... ...... ..................   Castle 2003-2A LLC......................................................................... DE.......... NIA............ Castle 2003-2 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0493011 00000... ...... ..................    Castle 2003-2 Bermuda Limited..................................................... BMU....... NIA............ Castle 2003-2A LLC.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0490339 00000... ...... ..................   Castle 2003-2B LLC......................................................................... DE.......... NIA............ Castle 2003-2 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0490342 00000... ...... ..................   Castle 2003-2C LLC......................................................................... DE.......... NIA............ Castle 2003-2 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0446650 00000... ...... ..................    Castle 2003-2 Ireland Limited......................................................... IRL.......... NIA............ Castle 2003-2C LLC................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0490343 00000... ...... ..................   Castle 2003-2D LLC......................................................................... DE.......... NIA............ Castle 2003-2 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0446651 00000... ...... ..................    Castle 2003-2 Labuan Limited........................................................ MYS........ NIA............ Castle 2003-2D LLC................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-6557791 00000... ...... ..................   Castle 2003-2E LLC......................................................................... DE.......... NIA............ Castle 2003-2 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-6557792 00000... ...... ..................   Castle 2003-2F LLC......................................................................... DE.......... NIA............ Castle 2003-2 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-6557793 00000... ...... ..................   Castle 2003-2G LLC......................................................................... DE.......... NIA............ Castle 2003-2 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0626988 00000... ...... ..................   Castle 2003-2H LLC......................................................................... DE.......... NIA............ Castle 2003-2 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0626986 00000... ...... ..................   Castle 2003-2I LLC.......................................................................... DE.......... NIA............ Castle 2003-2 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0626984 00000... ...... ..................   Castle 2003-2J LLC.......................................................................... DE.......... NIA............ Castle 2003-2 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 43-2024038 4619633 ...... .................. AIG Castle Holdings LLC...................................................................... DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4554239 ...... ..................  Castle 2003-1 Trust............................................................................ DE.......... NIA............ AIG Castle Holdings LLC.......................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 56-2370816 4633527 ...... ..................   Castle 2003-1A LLC......................................................................... DE.......... NIA............ Castle 2003-1 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 56-2370819 00000... ...... ..................   Castle 2003-1B LLC......................................................................... DE.......... NIA............ Castle 2003-1 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0623696 00000... ...... ..................    Castle 2003-1 Bermuda Limited..................................................... BMU....... NIA............ Castle 2003-1B LLC.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 56-2370821 00000... ...... ..................   Castle 2003-1C LLC......................................................................... DE.......... NIA............ Castle 2003-1 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0405605 00000... ...... ..................    Castle 2003-1 Ireland Limited......................................................... IRL.......... NIA............ Castle 2003-1C LLC................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 56-2370823 00000... ...... ..................   Castle 2003-1D LLC......................................................................... DE.......... NIA............ Castle 2003-1 Trust.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 52-2096752 4620312 ...... .................. AIG Credit (Europe) Corporation.......................................................... DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624301 ...... ..................  AIG Finanzas, Sociedad Anonima de Credito Hipotecario.................. ESP........ NIA............ AIG Credit (Europe) Corporation............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................   G.T.A. Finanzas, S.L........................................................................ ESP........ NIA............ AIG Finanzas, Sociedad Anonima de Credito Hipotecario......... Ownership......... .....0.510 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 84-1697731 00000... ...... .................. AIG Employee Services, Inc................................................................. DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0396365 2909330 ...... .................. AIG Federal Savings Bank................................................................... DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-4141054 4620330 ...... .................. AIG Financial Advisor Services, Inc...................................................... DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................  AIG Global Investment (Luxembourg) S.A.......................................... LUX........ NIA............ AIG Financial Advisor Services, Inc.......................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3389410 4532367 ...... .................. AIG Financial Products Corp................................................................ DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0356580 4549299 ...... ..................  AIG Financial Products (Jersey) Limited............................................. JEY......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4633536 ...... ..................  AIG Financial Products (Netherlands) B.V.......................................... NLD........ NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4549301 ...... ..................  AIG Financial Products Hong Kong Limited........................................ HKG........ NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4532415 ...... ..................   Elgibright Investment Limited........................................................... HKG........ NIA............ AIG Financial Products Hong Kong Limited.............................. Ownership......... .....0.900 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0193183 4549329 ...... ..................   The AIV Limited Partnership............................................................. HKG........ NIA............ AIG-FP Capital Preservation Corp............................................ Ownership......... .....0.990 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0422951 4550370 ...... ..................    The AIG-FP Investment & Management XI General Partnership.... HKG........ NIA............ Stoneland Limited..................................................................... Ownership......... .....0.990 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0432832 4553849 ...... ..................    The Stoneland Investment & Management General Partnership..... HKG........ NIA............ Stoneland Limited..................................................................... Ownership......... .....0.990 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3399428 4623407 ...... ..................  AIG Financial Securities Corp............................................................. DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0339107 4552507 ...... ..................  AIG Management France S.A............................................................. FRA........ NIA............ AIG Financial Products Corp..................................................... Ownership......... .....0.900 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3472929 4532376 ...... ..................  AIG Matched Funding Corp................................................................ DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0339107 4552507 ...... ..................   AIG Management France S.A........................................................... FRA........ NIA............ AIG Financial Products Corp..................................................... Ownership......... .....0.900 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0400610 4559289 ...... ..................  AIG-FP Broadgate Limited................................................................. GBR........ NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1633460 4554378 ...... ..................  AIG-FP Capital Funding Corp............................................................. DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624150 ...... ..................   AIG-FP Matched Funding (Ireland) public limited company.............. IRL.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3647774 2743655 ...... ..................  AIG-FP Capital Preservation Corp...................................................... DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0339107 4552507 ...... ..................   AIG Management France S.A........................................................... FRA........ NIA............ AIG Financial Products Corp..................................................... Ownership......... .....0.900 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624150 ...... ..................   AIG-FP Matched Funding (Ireland) public limited company.............. IRL.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0381903 4532509 ...... ..................   Flamebright Investment Limited........................................................ HKG........ NIA............ AIG-FP Capital Preservation Corp............................................ Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0193183 4549329 ...... ..................   The AIV Limited Partnership............................................................. HKG........ NIA............ AIG-FP Capital Preservation Corp............................................ Ownership......... .....0.990 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0422951 4550370 ...... ..................    The AIG-FP Investment & Management XI General Partnership.... HKG........ NIA............ Stoneland Limited..................................................................... Ownership......... .....0.990 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0432832 4553849 ...... ..................    The Stoneland Investment & Management General Partnership..... HKG........ NIA............ Stoneland Limited..................................................................... Ownership......... .....0.990 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4532406 ...... ..................  AIG-FP Investment Company (Bermuda) Limited............................... BMU....... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0358403 4532433 ...... ..................   AIG-FP Funding (Cayman) Limited................................................... CYM....... NIA............ AIG-FP Investment Company (Bermuda) Limited...................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4532424 ...... ..................   AIG-FP Special Finance (Cayman) Limited...................................... CYM....... NIA............ AIG-FP Investment Company (Bermuda) Limited...................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624150 ...... ..................  AIG-FP Matched Funding (Ireland) public limited company................ IRL.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3592317 4532394 ...... ..................  AIG-FP Matched Funding Corp.......................................................... DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0339107 4552507 ...... ..................   AIG Management France S.A........................................................... FRA........ NIA............ AIG Financial Products Corp..................................................... Ownership......... .....0.900 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3909069 4532442 ...... ..................  AIG-FP Pinestead Holdings Corp....................................................... DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0339107 4552507 ...... ..................   AIG Management France S.A........................................................... FRA........ NIA............ AIG Financial Products Corp..................................................... Ownership......... .....0.900 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3909089 4556073 ...... ..................   Maitengrove Finance Corp............................................................... CYM....... NIA............ AIG-FP Pinestead Holdings Corp.............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4620527 ...... ..................   Persimmon LLC............................................................................... DE.......... NIA............ AIG-FP Pinestead Holdings Corp.............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 75-3028180 4624141 ...... ..................   Willowgrove Finance Company Limited............................................ CYM....... NIA............ AIG-FP Pinestead Holdings Corp.............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0437674 4556028 ...... ..................  AIG-FP Private Funding (Cayman) Limited......................................... CYM....... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0351259 4556037 ...... ..................  AIG-FP Structured Finance (Cayman) Limited.................................... CYM....... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1589367 4554369 ...... ..................  Ambler Holding Corp.......................................................................... DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1592109 4620581 ...... ..................   Spicer Energy II LLC........................................................................ DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....0.253 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1589371 4532479 ...... ..................  Applewood Funding Corp................................................................... DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 14-1964460 4554462 ...... ..................  Blackbird Investments LLC................................................................. DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 74-3190787 4552525 ...... ..................  Blackcap Investments LLC................................................................. DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 83-0464948 4532545 ...... ..................  Bluewood Investments LLC................................................................ DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 25-1924177 4532518 ...... ..................  Cherrywood Investments LLC............................................................. DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4532415 ...... ..................  Elgibright Investment Limited............................................................. HKG........ NIA............ AIG Financial Products Hong Kong Limited.............................. Ownership......... .....0.900 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 74-3169761 4620536 ...... ..................  Iris Energy Holding GP LLC................................................................ DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1548187 4554350 ...... ..................   Iris Energy Holding LP...................................................................... DE.......... NIA............ Iris Energy Holding LP LLC....................................................... Ownership......... .....0.990 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1592110 4620497 ...... ..................    Iris Energy LLC.............................................................................. DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....0.730 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4554275 ...... ..................  Iris Energy Holding LP LLC................................................................ DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1548187 4554350 ...... ..................   Iris Energy Holding LP...................................................................... DE.......... NIA............ Iris Energy Holding LP LLC....................................................... Ownership......... .....0.990 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1592110 4620497 ...... ..................    Iris Energy LLC.............................................................................. DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....0.730 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 90-0603202 4552664 ...... ..................  Metropolis I, LLC................................................................................ DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 42-1683800 4550389 ...... ..................  Orangewood Investments LLC........................................................... DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4620509 ...... ..................  Peachwood, LLC................................................................................ DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4620518 ...... ..................  Pearwood, LLC.................................................................................. DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4554284 ...... ..................  Plumwood, LLC.................................................................................. DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0569461 4624039 ...... ..................   Eastcheap Investments (Cayman) Limited........................................ CYM....... NIA............ Plumwood, LLC........................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624002 ...... ..................  SI Holding Inc..................................................................................... CAN........ NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3924014 4619781 ...... ..................  Spicer Holding Corp........................................................................... DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1579472 4620479 ...... ..................   Spicer Energy LLC........................................................................... DE.......... NIA............ Spicer Holding Corp.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1592109 4620581 ...... ..................    Spicer Energy II LLC...................................................................... DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....0.253 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 61-1436766 4554903 ...... ..................  Webatuck Corp.................................................................................. DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 14-1950540 4553858 ...... ..................  Yellowwood Investments LLC............................................................. DE.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3356994 4532358 ...... .................. AIG Funding, Inc.................................................................................. DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-0566954 00000... ...... .................. AIG G5, Inc.......................................................................................... DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....



Statement as of March 31, 2014 of the United States Life Insurance Company in the City of New York

Q
13.9

  SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of

Securities Control
Exchange (Ownership
if Publicly Board, If Control is

NAIC Federal Traded Names of Relationship Management Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary to Reporting Directly Controlled by Attorney-in-Fact, Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) Percentage Entity(ies)/Person(s) *

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 02-0307338 4555245 ...... .................. AIG Global Services, Inc...................................................................... NH.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................  AIG Data Services Private Limited...................................................... IND......... NIA............ AIG Global Services, Inc........................................................... Ownership......... .....0.990 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624244 ...... ..................  AIG Global Services (Malaysia) Sdn. Bhd........................................... MYS........ NIA............ AIG Global Services, Inc........................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4602464 4554734 ...... ..................   AIG Overseas Pool LLC................................................................... DE.......... NIA............ American International Overseas Association........................... Ownership......... .....0.458 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 03-0426160 00000... ...... ..................  AIG Offshore Systems Services, Inc................................................... DE.......... NIA............ AIG Global Services, Inc........................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................   AIG Data Services Private Limited.................................................... IND......... NIA............ AIG Global Services, Inc........................................................... Ownership......... .....0.990 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................  AIG Shared Services - Business Processing, Inc................................ PHL........ NIA............ AIG Global Services, Inc........................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-4923030 4620424 ...... ..................  AIG Shared Services Corporation....................................................... NY.......... NIA............ AIG Global Services, Inc........................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................   AIG Shared Services (M) Sdn Bhd................................................... MYS........ NIA............ AIG Shared Services Corporation............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4602464 4554734 ...... ..................    AIG Overseas Pool LLC................................................................. DE.......... NIA............ American International Overseas Association........................... Ownership......... .....0.458 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................   AIG Shared Services Corporation (Philippines)................................. NY.......... NIA............ AIG Shared Services Corporation............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4602464 4554734 ...... ..................    AIG Overseas Pool LLC................................................................. DE.......... NIA............ American International Overseas Association........................... Ownership......... .....0.458 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-1438352 00000... ...... ..................  AIG Shared Services Corporation - Management Services................. DE.......... NIA............ AIG Global Services, Inc........................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................  American International Group Kabushiki Kaisha................................. JPN......... NIA............ AIG Global Services, Inc........................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................   AIG Systems K.K............................................................................. JPN......... NIA............ American International Group Kabushiki Kaisha........................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4559225 ...... .................. AIG Life Insurance Company (Switzerland) Ltd.................................... CHE........ IA.............. American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 01-0711344 4552516 ...... .................. AIG Markets, Inc.................................................................................. DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2353063 4623416 ...... ..................  AIG Global Capital Markets Securities, LLC....................................... DE.......... NIA............ AIG Markets, Inc....................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-4820515 00000... ...... .................. AIG Procurement Services, Inc............................................................. DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0381836 00000... ...... .................. AIG Relocation, Inc.............................................................................. DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-0560989 00000... ...... .................. AIG S1, Inc........................................................................................... DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1380206 4619772 ...... .................. AIG Trading Group Inc......................................................................... DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1381519 3857652 ...... ..................  AIG International Inc........................................................................... DE.......... NIA............ AIG Trading Group Inc.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624150 ...... ..................   AIG-FP Matched Funding (Ireland) public limited company.............. IRL.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624150 ...... ..................  AIG-FP Matched Funding (Ireland) public limited company................ IRL.......... NIA............ AIG Financial Products Corp..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 52-2219152 00000... ...... .................. AIG.COM, Inc....................................................................................... DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2013532 4534352 ...... .................. AIUH LLC............................................................................................. DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-1992729 4534343 ...... ..................  AIG Property Casualty Inc.................................................................. DE.......... NIA............ AIUH LLC................................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-3646926 4554725 ...... ..................   AIG Global Claims Services, Inc....................................................... DE.......... NIA............ AIG Property Casualty Inc......................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-2925174 4554396 ...... ..................    AIG Claims, Inc.............................................................................. DE.......... NIA............ AIG Global Claims Services, Inc............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3798455 00000... ...... ..................     DirectDME, Inc............................................................................. DE.......... NIA............ AIG Claims, Inc......................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-2978816 00000... ...... ..................     Global Loss Prevention, Inc.......................................................... DE.......... NIA............ AIG Claims, Inc......................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1332347 4620590 ...... ..................     Health Direct, Inc.......................................................................... DE.......... NIA............ AIG Claims, Inc......................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 80-0485576 4554921 ...... ..................   AIG PC Global Services, Inc............................................................ DE.......... NIA............ AIG Property Casualty Inc......................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-2989593 4620415 ...... ..................    AIG North America, Inc.................................................................. NY.......... NIA............ AIG PC Global Services, Inc..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    Chartis Insurance Services Private Limited..................................... IND......... NIA............ AIG PC Global Services, Inc..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 01-0711348 4534334 ...... ..................   AIG Property Casualty International, LLC......................................... DE.......... NIA............ AIG Property Casualty Inc......................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4549280 ...... ..................    AIG APAC HOLDINGS PTE. LTD.................................................. SGP........ NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     AIG Advisors Inc.......................................................................... KOR........ NIA............ AIG APAC HOLDINGS PTE. LTD............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4550428 ...... ..................     AIG Asia Pacific Insurance Pte. Ltd.............................................. SGP........ IA.............. AIG APAC HOLDINGS PTE. LTD............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4532385 ...... ..................      AIG Australia Limited.................................................................. AUS........ IA.............. AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624356 ...... ..................      AIG Insurance (Thailand) Public Company Limited..................... THA........ IA.............. Thai CIT Holding Co., Ltd......................................................... Ownership......... .....0.510 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557007 ...... ..................      AIG Insurance Hong Kong Limited............................................. HKG........ IA.............. AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4602464 4554734 ...... ..................       AIG Overseas Pool LLC........................................................... DE.......... NIA............ American International Overseas Association........................... Ownership......... .....0.458 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       American International Underwriters, Limited........................... HKG........ NIA............ AIG Insurance Hong Kong Limited............................................ Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Chartis Hong Kong Limited....................................................... HKG........ NIA............ AIG Insurance Hong Kong Limited............................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557418 ...... ..................      AIG Insurance New Zealand Limited.......................................... NZL......... IA.............. AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557324 ...... ..................      AIG Korea Inc............................................................................. KOR........ IA.............. AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557379 ...... ..................      AIG Malaysia Insurance Berhad................................................. MYS........ IA.............. AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      AIG PNG Limited........................................................................ PNG........ IA.............. AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4559207 ...... ..................      AIG Philippines Insurance, Inc.................................................... PHL........ IA.............. AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      AIG Re-Takaful (L) Berhad......................................................... MYS........ IA.............. AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4559234 ...... ..................      AIG Taiwan Insurance Co., Ltd................................................... TWN....... IA.............. AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624468 ...... ..................      AIG Vietnam Insurance Company Limited.................................. VNM....... IA.............. AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624114 ...... ..................      PT AIG Insurance Indonesia....................................................... IDN......... IA.............. AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....0.612 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624105 ...... ..................      PT AIG Management Consulting................................................ IDN......... NIA............ AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624123 ...... ..................       PT Tiara Citra Cemerlang......................................................... IDN......... NIA............ PT AIG Management Consulting............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624114 ...... ..................        PT AIG Insurance Indonesia................................................... IDN......... IA.............. AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....0.612 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Thai CIT Holding Co., Ltd........................................................... THA........ NIA............ AIG Asia Pacific Insurance Pte. Ltd.......................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624356 ...... ..................       AIG Insurance (Thailand) Public Company Limited................... THA........ IA.............. Thai CIT Holding Co., Ltd......................................................... Ownership......... .....0.510 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     AIG Global Partners Co., Ltd........................................................ KOR........ NIA............ AIG APAC HOLDINGS PTE. LTD............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     AIG International Consulting (Shanghai) Co. Ltd.......................... CHN........ NIA............ AIG APAC HOLDINGS PTE. LTD............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624093 ...... ..................     AIG Southeast Asia Limited.......................................................... HKG........ NIA............ AIG APAC HOLDINGS PTE. LTD............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624048 ...... ..................      AIG Business Consulting (Beijing) Co., Ltd................................. CHN........ NIA............ AIG Southeast Asia Limited...................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     American Asiatic Underwriters, Limited........................................ HKG........ NIA............ AIG APAC HOLDINGS PTE. LTD............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Guam Insurance Adjusters, Inc..................................................... GUM....... NIA............ AIG APAC HOLDINGS PTE. LTD............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624105 ...... ..................     PT AIG Management Consulting.................................................. IDN......... NIA............ AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624123 ...... ..................      PT Tiara Citra Cemerlang........................................................... IDN......... NIA............ PT AIG Management Consulting............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624114 ...... ..................       PT AIG Insurance Indonesia..................................................... IDN......... IA.............. AIG Asia Pacific Insurance Pte. Ltd.......................................... Ownership......... .....0.612 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Thai UIB Holding Co., Ltd............................................................. THA........ NIA............ AIG APAC HOLDINGS PTE. LTD............................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624347 ...... ..................      Universal Insurance Broker Company Limited............................ THA........ NIA............ Thai UIB Holding Co., Ltd......................................................... Ownership......... .....0.501 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624347 ...... ..................     Universal Insurance Broker Company Limited.............................. THA........ NIA............ Thai UIB Holding Co., Ltd......................................................... Ownership......... .....0.501 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-4059344 4619606 ...... ..................    AIG Central Europe & CIS Insurance Holdings Corporation............ DE.......... NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Private Joint-Stock Company AIG Ukraine Insurance Company... UKR........ IA.............. AIG Property Casualty International, LLC.................................. Ownership......... .....0.942 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623555 ...... ..................     UBB-AIG Insurance Company AD................................................ BGR........ IA.............. AIG Central Europe & CIS Insurance Holdings Corporation...... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    AIG Consultoria e Servicos Ltda..................................................... BRA........ NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4556961 ...... ..................    AIG Egypt Insurance Company S.A.E............................................ EGY........ IA.............. AIG Property Casualty International, LLC.................................. Ownership......... .....0.950 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4532572 ...... ..................    AIG Europe Holdings Limited......................................................... GBR........ NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0561094 4532563 ...... ..................     AIG Europe Financing Limited...................................................... GBR........ NIA............ AIG Europe Holdings Limited.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-1089833 4532581 ...... ..................      AIG Europe Sub Holdings Limited.............................................. GBR........ NIA............ AIG Europe Financing Limited.................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0609691 4542160 ...... ..................       AIG Europe Limited.................................................................. GBR........ IA.............. AIG Europe Sub Holdings Limited............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0406438 00000... ...... ..................        AIG Building (UK) Limited....................................................... GBR........ NIA............ AIG Europe Limited.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4559261 ...... ..................        AIG Europe (Services) Limited............................................... GBR........ NIA............ AIG Europe Limited.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623957 ...... ..................         AIG Medical Management Services (UK) Limited................. GBR........ NIA............ AIG Europe (Services) Limited.................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623948 ...... ..................         AIG Receivables Management Limited................................. GBR........ NIA............ AIG Europe (Services) Limited.................................................. Ownership......... .....0.510 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4625773 ...... ..................         AIG Trade Finance Limited................................................... GBR........ NIA............ AIG Europe (Services) Limited.................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0699805 4623779 ...... ..................        AIG Germany Holding GmbH................................................. DEU........ NIA............ AIG Europe Limited.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0699802 4623788 ...... ..................         WYNONA 1837 GmbH......................................................... DEU........ NIA............ AIG Germany Holding GmbH.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4555955 ...... ..................        AIG Global Reinsurance Operations....................................... BEL......... NIA............ AIG Europe Limited.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        Chartis Romania S.A.............................................................. ROU....... NIA............ AIG Europe Limited.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        Hansa GmbH......................................................................... DEU........ NIA............ AIG Europe Limited.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        Hansa Grundstueckverwaltungs GmbH & Co KG................... DEU........ NIA............ AIG Europe Limited.................................................................. Ownership......... .....0.945 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        Villa Rosa gGmbH.................................................................. DEU........ NIA............ AIG Europe Limited.................................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557173 ...... ..................     AIG Israel Insurance Company Limited........................................ ISR......... IA.............. AIG Europe Holdings Limited.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4559270 ...... ..................     AIG Transaction Execution Limited............................................... GBR........ NIA............ AIG Property Casualty Inc......................................................... Ownership......... .....0.900 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Chartis Romania S.A.................................................................... ROU....... NIA............ AIG Europe Limited.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623153 ...... ..................     Fuji International Insurance Company Limited.............................. GBR........ IA.............. AIG Europe Holdings Limited.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Fuji Fire & Marine Management Services Limited....................... GBR........ NIA............ Fuji International Insurance Company Limited........................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3197914 4620451 ...... ..................    AIG Insurance Management Services, Inc...................................... VT........... NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Grand Isle SAC Limited................................................................ BMU....... IA.............. AIG Insurance Management Services, Inc................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557191 ...... ..................    AIG Japan Holdings Kabushiki Kaisha............................................ JPN......... NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624178 ...... ..................     AIG Asset Management (Japan) Company Kabushiki Kaisha....... JPN......... NIA............ AIG Japan Holdings Kabushiki Kaisha...................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     AIG Business Partners Kabushiki Kaisha..................................... JPN......... NIA............ AIG Japan Holdings Kabushiki Kaisha...................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Fuji Management Service Company Ltd..................................... JPN......... NIA............ AIG Business Partners Kabushiki Kaisha.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Fuji Facility Services Company Ltd........................................... JPN......... NIA............ Fuji Management Service Company Ltd.................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     AIG Claims Solutions Japan Kabushiki Kaisha............................. JPN......... NIA............ AIG Japan Holdings Kabushiki Kaisha...................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     AIG Fuji Insurance Services Kabushiki Kaisha............................. JPN......... NIA............ AIG Japan Holdings Kabushiki Kaisha...................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624187 ...... ..................     AIU Insurance Company, Ltd........................................................ JPN......... IA.............. AIG Japan Holdings Kabushiki Kaisha...................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     American Home Assurance Co., Ltd............................................. JPN......... NIA............ AIG Japan Holdings Kabushiki Kaisha...................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557182 ...... ..................     JI Accident & Fire Insurance Company, Ltd.................................. JPN......... IA.............. AIG Japan Holdings Kabushiki Kaisha...................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     T-PEC Corporation....................................................................... JPN......... NIA............ AIG Japan Holdings Kabushiki Kaisha...................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Techmark Japan Kabushiki Kaisha............................................... JPN......... NIA............ AIG Japan Holdings Kabushiki Kaisha...................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 1590227 ...... ..................     The Fuji Fire and Marine Insurance Company, Limited................. JPN......... IA.............. AIG Japan Holdings Kabushiki Kaisha...................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4552486 ...... ..................      AIG Fuji Life Insurance Company, Limited.................................. JPN......... IA.............. The Fuji Fire and Marine Insurance Company, Limited............. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Fuji Facility Services Company Ltd............................................. JPN......... NIA............ Fuji Management Service Company Ltd.................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624374 ...... ..................    AIG MEA Holdings Limited............................................................. ARE........ NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     AIG CIS Investments, LLC........................................................... RUS........ NIA............ AIG MEA Holdings Limited....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557708 ...... ..................      AIG Insurance Company, CJSC................................................. RUS........ IA.............. AIG CIS Investments, LLC........................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624338 ...... ..................     AIG Insurance Limited.................................................................. LKA......... IA.............. AIG MEA Holdings Limited....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4559243 ...... ..................     AIG Sigorta A.S............................................................................ TUR........ IA.............. AIG MEA Holdings Limited....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624365 ...... ..................     AIG Uganda Limited..................................................................... UGA........ IA.............. AIG MEA Holdings Limited....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4559216 ...... ..................     Johannesburg Insurance Holdings (Proprietary) Limited............... ZAF......... NIA............ AIG MEA Holdings Limited....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557717 ...... ..................      AIG Life South Africa Limited..................................................... ZAF......... IA.............. Johannesburg Insurance Holdings (Proprietary) Limited............ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557726 ...... ..................      AIG South Africa Limited............................................................ ZAF......... IA.............. Johannesburg Insurance Holdings (Proprietary) Limited............ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    AIG Mexico Servicios, S.A. de C.V................................................. MEX........ NIA............ Chartis Latin America Investments, LLC................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-4212493 4554444 ...... ..................    AIG PC European Insurance Investments Inc................................. DE.......... NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0388608 4550464 ...... ..................     Ascot Corporate Name Limited..................................................... GBR........ NIA............ AIG PC European Insurance Investments Inc........................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4625634 ...... ..................    AIG Property Casualty Europe Financing Limited........................... GBR........ NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623881 ...... ..................    AIG Services Latin America (Sociedad Unipersonal)...................... ESP........ NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 02-0547704 4554332 ...... ..................    AIG Travel, Inc............................................................................... DE.......... NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-2978727 4621896 ...... ..................     AIG Travel Assist, Inc................................................................... DE.......... NIA............ AIG Travel, Inc.......................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 36-4496978 4621074 ...... ..................      Travel Guard Americas LLC....................................................... WI........... NIA............ AIG Travel Assist, Inc............................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624299 ...... ..................      Travel Guard Asia Pacific Pte. Ltd.............................................. SGP........ NIA............ AIG Travel Assist, Inc............................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 39-1934816 4625830 ...... ..................      Travel Guard EMEA Limited....................................................... GBR........ NIA............ AIG Travel Assist, Inc............................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 52-2252160 00000... ...... ..................       Travel Guard Europe Limited.................................................... GBR........ NIA............ Travel Guard EMEA Limited..................................................... Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-2236233 00000... ...... ..................     AIG Travel Insurance Agency, Inc................................................ TX........... NIA............ AIG Travel, Inc.......................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 39-1611328 4621962 ...... ..................     Livetravel, Inc............................................................................... WI........... NIA............ AIG Travel, Inc.......................................................................... Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 89-2295536 4624011 ...... ..................
    Travel Guard Group Canada, Inc./Groupe Garde Voyage du
Canada, Inc. CAN........ NIA............ AIG Travel, Inc.......................................................................... Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 39-1788198 4621953 ...... ..................     Travel Guard Group, Inc............................................................... WI........... NIA............ AIG Travel, Inc.......................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624066 ...... ..................     WINGS International SAS............................................................ FRA........ NIA............ AIG Travel, Inc.......................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 19399.... 13-5303710 4622008 ...... ..................    AIU Insurance Company................................................................ NY.......... IA.............. AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4556934 ...... ..................     AIG Insurance Company China Limited........................................ CHN........ IA.............. AIU Insurance Company........................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0106783 4554873 ...... ..................     American International Realty Corp.............................................. DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3018791 4555900 ...... ..................     Eastgreen, Inc.............................................................................. NJ........... NIA............ Lexington Insurance Company.................................................. Ownership......... .....0.478 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 02-0275917 00000... ...... ..................     Pine Street Real Estate Holdings Corp......................................... NH.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 33464.... 98-0031948 4569840 ...... ..................    American International Overseas Limited....................................... BMU....... IA.............. AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4556925 ...... ..................     AIG Chile Compañia de Seguros Generales S.A.......................... CHL........ IA.............. American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623452 ...... ..................     AIG China Real Estate Investors Partner...................................... BMU....... NIA............ AIG China Real Estate Investors, Ltd........................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4555964 ...... ..................     AIG China Real Estate Investors, Ltd........................................... BMU....... NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623452 ...... ..................      AIG China Real Estate Investors Partner.................................... BMU....... NIA............ AIG China Real Estate Investors, Ltd........................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624842 ...... ..................     AIG Cyprus Limited...................................................................... CYP........ NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623993 ...... ..................     AIG Global Management Company Ltd........................................ BMU....... NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4555946 ...... ..................      La Meridional Compania Argentina de Seguros S.A................... ARG........ IA.............. American International Overseas Limited.................................. Ownership......... .....0.954 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624806 ...... ..................     AIG Insurance Management Services (Guernsey) Limited............ GGY....... NIA............ AIG Insurance Management Services (Ireland) Limited............. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624691 ...... ..................     AIG Insurance Management Services (Ireland) Limited................ IRL.......... NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624806 ...... ..................      AIG Insurance Management Services (Guernsey) Limited.......... GGY....... NIA............ AIG Insurance Management Services (Ireland) Limited............. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4550473 ...... ..................     AIG Luxembourg Financing Limited.............................................. GBR........ NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4602464 4554734 ...... ..................     AIG Overseas Pool LLC............................................................... DE.......... NIA............ American International Overseas Association........................... Ownership......... .....0.458 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4556943 ...... ..................     AIG Seguros Colombia S.A.......................................................... COL........ IA.............. American International Overseas Limited.................................. Ownership......... .....0.963 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624824 ...... ..................     AIG Seguros Uruguay S.A............................................................ URY........ IA.............. American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4556970 ...... ..................     AIG Seguros, El Salvador, Sociedad Anonima............................. SLV......... IA.............. American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623041 ...... ..................      AIG Vida, Sociedad Anonima, Seguros de Personas.................. SLV......... IA.............. AIG Seguros, El Salvador, Sociedad Anonima.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4625782 ...... ..................     AIG Uzbekinvest Limited.............................................................. GBR........ NIA............ American International Overseas Limited.................................. Ownership......... .....0.510 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-2991949 4549244 ...... ..................     American International Company Limited..................................... BMU....... NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4602464 4554734 ...... ..................      AIG Overseas Pool LLC............................................................. DE.......... NIA............ American International Overseas Association........................... Ownership......... .....0.458 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     American International Underwriters (Guatemala), S.A................. PAN........ NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     American International Underwriters S.A...................................... URY........ NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     American International Underwriters de Colombia, Ltda............... COL........ NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................
    American International Underwriters para Representaciones y
Mandatos en la Argentina, S.A. ARG........ NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Arabian American Insurance Company (Bahrain) E.C.................. BHR........ NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4602464 4554734 ...... ..................      AIG Overseas Pool LLC............................................................. DE.......... NIA............ American International Overseas Association........................... Ownership......... .....0.458 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623443 ...... ..................     CHARTIS Takaful-Enaya B.S.C. (c)............................................. BHR........ IA.............. American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Chartis (Latin America), Inc.......................................................... PAN........ NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Chartis Capital Recovery Brazil Limited........................................ BMU....... NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624440 ...... ..................     Chartis Uzbekistan Insurance Company Joint Venture LLC.......... UZB........ IA.............. American International Overseas Limited.................................. Ownership......... .....0.510 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Hellas Insurance Co. S.A............................................................. GRC....... NIA............ American International Overseas Limited.................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Informatica y Servicios LATEC, S.A............................................. CHL........ NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....



Statement as of March 31, 2014 of the United States Life Insurance Company in the City of New York

Q
13.13

  SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of

Securities Control
Exchange (Ownership
if Publicly Board, If Control is

NAIC Federal Traded Names of Relationship Management Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary to Reporting Directly Controlled by Attorney-in-Fact, Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) Percentage Entity(ies)/Person(s) *

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4555946 ...... ..................     La Meridional Compania Argentina de Seguros S.A..................... ARG........ IA.............. American International Overseas Limited.................................. Ownership......... .....0.954 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624271 ...... ..................     Underwriters Adjustment Company, Inc. [Panama]....................... PAN........ NIA............ American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4602464 4554734 ...... ..................      AIG Overseas Pool LLC............................................................. DE.......... NIA............ American International Overseas Association........................... Ownership......... .....0.458 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Manila Adjusters & Surveyors Company..................................... PHL........ NIA............ Underwriters Adjustment Company, Inc. [Panama]................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 23-2391022 4549253 ...... ..................    American International Reinsurance Company, Ltd........................ BMU....... IA.............. AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623452 ...... ..................     AIG China Real Estate Investors Partner...................................... BMU....... NIA............ AIG China Real Estate Investors, Ltd........................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4602464 4554734 ...... ..................     AIG Overseas Pool LLC............................................................... DE.......... NIA............ American International Overseas Association........................... Ownership......... .....0.458 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557397 ...... ..................     AIG Seguros Mexico, S.A. de C.V................................................ MEX........ IA.............. American International Reinsurance Company, Ltd................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Cross Sale SA.............................................................................. ARG........ NIA............ American International Reinsurance Company, Ltd................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Platinum Asset Developments Limited......................................... VGB........ NIA............ American International Reinsurance Company, Ltd................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      AIA Capital Investment Co., Ltd................................................. VGB........ NIA............ Platinum Asset Developments Limited...................................... Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623434 ...... ..................
   Chartis Azerbaijan Insurance Company Open Joint Stock
Company AZE........ IA.............. American International Group, Inc............................................. Ownership......... .....0.510 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-1930882 00000... ...... ..................    Chartis Foreign Subsidiary Holdings LLC....................................... DE.......... NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     AIG Consultoria e Servicos Ltda................................................... BRA........ NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Garanplus S.A. de C.V................................................................. MEX........ NIA............ Chartis Latin America Investments, LLC................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-1087846 4633518 ...... ..................    Chartis Latin America Investments, LLC......................................... DE.......... NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-1889969 4551966 ...... ..................     AIG Brazil Holding I, LLC............................................................. DE.......... NIA............ Chartis Latin America Investments, LLC................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4555991 ...... ..................      AIG Seguros Brasil S.A.............................................................. BRA........ IA.............. AIG Brazil Holding I, LLC.......................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4555982 ...... ..................       AIG Resseguros Brasil S.A....................................................... BRA........ IA.............. AIG Seguros Brasil S.A............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-1902928 4551975 ...... ..................     AIG Brazil Holding II, LLC............................................................ DE.......... NIA............ Chartis Latin America Investments, LLC................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4555991 ...... ..................      AIG Seguros Brasil S.A.............................................................. BRA........ IA.............. AIG Brazil Holding I, LLC.......................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4555982 ...... ..................       AIG Resseguros Brasil S.A....................................................... BRA........ IA.............. AIG Seguros Brasil S.A............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 31674.... 66-0319193 4554154 ...... ..................     AIG Insurance Company-Puerto Rico........................................... PR.......... IA.............. Chartis Latin America Investments, LLC................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624758 ...... ..................      AIG Insurance Agency, Inc. - Puerto Rico................................... PRI......... NIA............ AIG Insurance Company-Puerto Rico....................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4556943 ...... ..................      AIG Seguros Colombia S.A........................................................ COL........ IA.............. American International Overseas Limited.................................. Ownership......... .....0.963 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623911 ...... ..................     AIG Jamaica Insurance Company Limited.................................... JAM........ IA.............. Chartis Latin America Investments, LLC................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623564 ...... ..................     AIG Latin America I.I.................................................................... PRI......... IA.............. Chartis Latin America Investments, LLC................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4602464 4554734 ...... ..................      AIG Overseas Pool LLC............................................................. DE.......... NIA............ American International Overseas Association........................... Ownership......... .....0.458 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     AIG Mexico Servicios, S.A. de C.V............................................... MEX........ NIA............ Chartis Latin America Investments, LLC................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624703 ...... ..................     AIG Seguros Guatemala, S.A....................................................... GTM....... IA.............. Chartis Latin America Investments, LLC................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623920 ...... ..................     AIG Seguros Panama, S.A........................................................... PAN........ IA.............. Chartis Latin America Investments, LLC................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4556970 ...... ..................     AIG Seguros, El Salvador, Sociedad Anonima............................. SLV......... IA.............. American International Overseas Limited.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623041 ...... ..................      AIG Vida, Sociedad Anonima, Seguros de Personas.................. SLV......... IA.............. AIG Seguros, El Salvador, Sociedad Anonima.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4556952 ...... ..................     AIG-Metropolitana Cía. de Seguros y Reaseguros S.A................. ECU........ IA.............. American International Underwriters del Ecuador S.A............... Ownership......... .....0.321 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................
    American Home Assurance Company Escritorio de
Representacao no Brasil Ltda. BRA........ NIA............ American Home Assurance Company....................................... Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4555982 ...... ..................      AIG Resseguros Brasil S.A......................................................... BRA........ IA.............. AIG Seguros Brasil S.A............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624057 ...... ..................     American International Underwriters del Ecuador S.A................... ECU........ NIA............ Chartis Latin America Investments, LLC................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4556952 ...... ..................      AIG-Metropolitana Cía. de Seguros y Reaseguros S.A............... ECU........ IA.............. American International Underwriters del Ecuador S.A............... Ownership......... .....0.321 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623902 ...... ..................     Aruba AIG Insurance N.V............................................................. ABW....... IA.............. Chartis Latin America Investments, LLC................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Garanplus S.A. de C.V................................................................. MEX........ NIA............ Chartis Latin America Investments, LLC................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624459 ...... ..................     Inversiones Segucasai, C.A.......................................................... VEN........ NIA............ Chartis Latin America Investments, LLC................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4559346 ...... ..................      C.A. de Seguros American International..................................... VEN........ IA.............. Inversiones Segucasai, C.A...................................................... Ownership......... .....0.937 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624712 ...... ..................       Inversiones 601 C.A................................................................. VEN........ NIA............ C.A. de Seguros American International................................... Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 52-2219545 4554882 ...... ..................    Chartis Memsa Holdings, Inc.......................................................... DE.......... NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4556998 ...... ..................     AIG Greece Representation of Insurance Enterprises S.A............ GRC....... NIA............ Chartis Memsa Holdings, Inc.................................................... Ownership......... .....0.510 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624226 ...... ..................     AIG Lebanon SAL........................................................................ LBN........ IA.............. Chartis Memsa Holdings, Inc.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624392 ...... ..................     AIG MEA Limited.......................................................................... ARE........ IA.............. Chartis Memsa Holdings, Inc.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557294 ...... ..................      AIG Kenya Insurance Company Limited..................................... KEN........ IA.............. AIG MEA Limited...................................................................... Ownership......... .....0.667 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      AIG Pakistan Insurance Company Limited.................................. PAK........ NIA............ AIG MEA Limited...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      MEMSA Management Services Private Limited.......................... IND......... NIA............ AIG MEA Limited...................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0217455 4624329 ...... ..................     CHARTIS Investment Holdings (Private) Limited.......................... LKA......... NIA............ Chartis Memsa Holdings, Inc.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-0995191 00000... ...... ..................     Chartis Iraq, Inc............................................................................ DE.......... NIA............ Chartis Memsa Holdings, Inc.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624217 ...... ..................     Chartis Kazakhstan Insurance Company Joint Stock Company.... KAZ........ IA.............. Chartis Memsa Holdings, Inc.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-1249300 00000... ...... ..................     Chartis Libya, Inc......................................................................... DE.......... NIA............ Chartis Memsa Holdings, Inc.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557098 ...... ..................     Tata AIG General Insurance Company Limited............................. IND......... IA.............. Chartis Memsa Holdings, Inc.................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    Global Information Services Private Limited................................... IND......... NIA............ AIG Property Casualty International, LLC.................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0346264 4625821 ...... ..................    HPIS Limited.................................................................................. GBR........ NIA............ AIG Property Casualty International, LLC.................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 66-0598389 4625812 ...... ..................     Hospital Plan Insurance Services................................................. GBR........ NIA............ HPIS Limited............................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    Private Joint-Stock Company AIG Ukraine Insurance Company..... UKR........ IA.............. AIG Property Casualty International, LLC.................................. Ownership......... .....0.942 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3386798 4541202 ...... ..................   AIG Property Casualty U.S., Inc....................................................... DE.......... NIA............ AIG Property Casualty Inc......................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 58-1354492 4621908 ...... ..................    AIG Aerospace Insurance Services, Inc.......................................... GA.......... NIA............ AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 58-1036967 4620367 ...... ..................     AIG Aerospace Adjustment Services, Inc..................................... GA.......... NIA............ AIG Aerospace Insurance Services, Inc.................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 19402.... 25-1118791 4477244 ...... ..................    AIG Property Casualty Company.................................................... PA........... IA.............. AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0106783 4554873 ...... ..................     American International Realty Corp.............................................. DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3018791 4555900 ...... ..................     Eastgreen, Inc.............................................................................. NJ........... NIA............ Lexington Insurance Company.................................................. Ownership......... .....0.478 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 02-0275917 00000... ...... ..................     Pine Street Real Estate Holdings Corp......................................... NH.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0197453 4623724 ...... ..................
    PineBridge Portable Alpha Fund SPC, solely on behalf of Class A 
- PineBridge Relative Value/S&P 500 Portfolio CYM....... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....0.494 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-6117054 4621944 ...... ..................    AIG Property Casualty Insurance Agency, Inc................................ NJ........... NIA............ AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 26883.... 02-0309086 4401182 ...... ..................    AIG Specialty Insurance Company................................................. IL............ IA.............. AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 58-2464603 00000... ...... ..................    AIG Warranty Services of Florida, Inc............................................. FL........... NIA............ AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 38-3301989 00000... ...... ..................    AIG Warranty Services, Inc............................................................ DE.......... NIA............ AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Chartis Warranty Services Company of Canada........................... CAN........ NIA............ AIG Warranty Services, Inc....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3878133 00000... ...... ..................    AIG WarrantyGuard, Inc................................................................. DE.......... NIA............ AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 19380.... 13-5124990 4484194 ...... ..................    American Home Assurance Company............................................ NY.......... IA.............. AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-5455077 00000... ...... ..................     AHAC GRE Harrison Investor LLC............................................... DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4703770 00000... ...... ..................      AIGGRE Harrison LLC............................................................... DE.......... NIA............
AGLIC GRE Harrison Investor LLC;AHAC GRE Harrison
Investor LLC Ownership......... .....0.500 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-2860856 00000... ...... ..................       AERC 8th and Harrison, LLC.................................................... DE.......... NIA............ AIGGRE Harrison LLC.............................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3269746 00000... ...... ..................     AIGGRE 950 Second Investor, LLC............................................. DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      303 Development Venture, LLC.................................................. DE.......... NIA............ AIGGRE 950 Second Investor, LLC.......................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 35-2482486 00000... ...... ..................       303 Development Holdings, LLC.............................................. DE.......... NIA............ 303 Development Venture, LLC................................................ Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        303 Development Partners, LLC............................................. DE.......... NIA............ 303 Development Holdings, LLC............................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4106556 00000... ...... ..................     AIGGRE DC Ballpark Investor, LLC............................................. DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      DC Ballpark JV, LLC.................................................................. DE.......... NIA............ AIGGRE DC Ballpark Investor, LLC.......................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Capital Riverfront Hotel Partners XXII LLC............................... DE.......... NIA............ DC Ballpark JV, LLC................................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        Capital Riverfront Hotel LLC................................................... DE.......... NIA............ Capital Riverfront Hotel Partners XXII LLC................................ Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3229826 00000... ...... ..................     AIGGRE EOLA LLC..................................................................... DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 80-0952998 00000... ...... ..................      Jefferson Eola Venture LLC........................................................ DE.......... NIA............ AIGGRE EOLA LLC.................................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Jefferson Eola LLC................................................................... DE.......... NIA............ Jefferson Eola Venture LLC...................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-5148874 00000... ...... ..................     AIGGRE Fairfax LLC.................................................................... DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4263376 00000... ...... ..................      Broadstone Fairfax, LLC............................................................. DE.......... NIA............ AIGGRE Fairfax LLC................................................................ Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-5161765 00000... ...... ..................     AIGGRE Hyde Park LLC.............................................................. DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Broadstone Hyde Park, LLC....................................................... DE.......... NIA............ AIGGRE Hyde Park LLC........................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-2802843 4551984 ...... ..................     AIGGRE Metro Place LLC............................................................ DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 30-0788098 4551993 ...... ..................      JWA BMP LLC........................................................................... DE.......... NIA............ AIGGRE Metro Place LLC........................................................ Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Braddock Metro Place LLC....................................................... DE.......... NIA............ JWA BMP LLC.......................................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3252807 00000... ...... ..................     AIGGRE Mystic, LLC.................................................................... DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3020204 00000... ...... ..................      MV Parkway Partners, LLC........................................................ DE.......... NIA............ AIGGRE Mystic, LLC................................................................ Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3013979 4552039 ...... ..................     AIGGRE Peachtree LLC............................................................... DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 90-0939991 4552132 ...... ..................      Broadstone Peachtree, LLC....................................................... DE.......... NIA............ AIGGRE Peachtree LLC........................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4343638 00000... ...... ..................     AIGGRE Retail Investor I LLC...................................................... DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4079348 00000... ...... ..................      AIGGRE Retail GP LLC............................................................. DE.......... NIA............ AIGGRE Retail Investor I LLC; AIGGRE Retail Investor II LLC. Ownership......... .....0.500 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Branch Retail Partners, L.P...................................................... DE.......... NIA............ AIGGRE Retail GP LLC............................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        Branch Retail GP, LLC........................................................... GA.......... NIA............ Branch Retail Partners, L.P....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4483682 00000... ...... ..................         Battleground Associates, L.P................................................ DE.......... NIA............ Branch Retail GP, LLC.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................         Branch Coastal North, LP..................................................... DE.......... NIA............ Branch Retail GP, LLC.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................         North Myrtle Beach Investors, LP......................................... DE.......... NIA............ Branch Retail GP, LLC.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................         Powers Ferry Delk Associates, L.P....................................... DE.......... NIA............ Branch Retail GP, LLC.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 38-3916580 00000... ...... ..................         Shallowford Falls Associates, L.P......................................... DE.......... NIA............ Branch Retail GP, LLC.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4360548 00000... ...... ..................      AIGGRE Retail Holdco LLC........................................................ DE.......... NIA............ AIGGRE Retail Investor I LLC; AIGGRE Retail Investor II LLC. Ownership......... .....0.500 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3222033 00000... ...... ..................     AIGGRE Riverfront LLC............................................................... DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3168440 00000... ...... ..................      Riverfront Village Venture, LLC.................................................. DE.......... NIA............ AIGGRE Riverfront LLC............................................................ Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Riverfront Village, LLC............................................................. DE.......... NIA............ Riverfront Village Venture, LLC................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3355230 4551957 ...... ..................     AIGGRE Torrance LLC................................................................. DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 80-0892408 4552002 ...... ..................      Torrance Development Associates, LLC..................................... DE.......... NIA............ AIGGRE Torrance LLC............................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Torrance Property Owner, LLC................................................. DE.......... NIA............ Torrance Development Associates, LLC................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-5193669 00000... ...... ..................     AIGGRE University of Minnesota LLC.......................................... DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.510 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................
    American Home Assurance Company Escritorio de
Representacao no Brasil Ltda. BRA........ NIA............ American Home Assurance Company....................................... Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4555982 ...... ..................      AIG Resseguros Brasil S.A......................................................... BRA........ IA.............. AIG Seguros Brasil S.A............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0033331 4534361 ...... ..................     American International Overseas Association............................... BMU....... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....0.780 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4602464 4554734 ...... ..................      AIG Overseas Pool LLC............................................................. DE.......... NIA............ American International Overseas Association........................... Ownership......... .....0.458 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0106783 4554873 ...... ..................     American International Realty Corp.............................................. DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3018791 4555900 ...... ..................     Eastgreen, Inc.............................................................................. NJ........... NIA............ Lexington Insurance Company.................................................. Ownership......... .....0.478 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 02-0275917 00000... ...... ..................     Pine Street Real Estate Holdings Corp......................................... NH.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0197453 4623724 ...... ..................
    PineBridge Portable Alpha Fund SPC, solely on behalf of Class A 
- PineBridge Relative Value/S&P 500 Portfolio CYM....... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....0.494 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4552543 ...... ..................    Chartis Canada Holdings Inc.......................................................... CAN........ NIA............ AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 10-1066421 4534316 ...... ..................     AIG Insurance Company of Canada............................................. CAN........ IA.............. Chartis Canada Holdings Inc.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 19410.... 13-1938623 4484297 ...... ..................    Commerce and Industry Insurance Company................................. NY.......... IA.............. AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0106783 4554873 ...... ..................     American International Realty Corp.............................................. DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0585744 4624020 ...... ..................     C&I UK Investments Ltd............................................................... CYM....... NIA............ Commerce and Industry Insurance Company............................ Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3018791 4555900 ...... ..................     Eastgreen, Inc.............................................................................. NJ........... NIA............ Lexington Insurance Company.................................................. Ownership......... .....0.478 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 52-2084207 00000... ...... ..................     Innovative Risk Management, Inc................................................. DE.......... NIA............ Commerce and Industry Insurance Company............................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 76-0506269 00000... ...... ..................      Macori, Inc. [Texas].................................................................... TX........... NIA............ Innovative Risk Management, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Macori, Inc. [Delaware]............................................................. DE.......... NIA............ Macori, Inc. [Texas].................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 22-3296719 00000... ...... ..................      Managed Care Concepts of Delaware, Inc................................. DE.......... NIA............ Innovative Risk Management, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 57-0647428 00000... ...... ..................      Pearce & Pearce, Inc.................................................................. SC.......... NIA............ Innovative Risk Management, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 22-1955953 00000... ...... ..................     Maksin Management Corporation................................................. NJ........... NIA............ Commerce and Industry Insurance Company............................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 02-0275917 00000... ...... ..................     Pine Street Real Estate Holdings Corp......................................... NH.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0197453 4623724 ...... ..................
    PineBridge Portable Alpha Fund SPC, solely on behalf of Class A 
- PineBridge Relative Value/S&P 500 Portfolio CYM....... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....0.494 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 10651.... 22-3423217 4622099 ...... ..................    Eaglestone Reinsurance Company................................................. PA........... IA.............. AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 19437.... 25-1149494 4477589 ...... ..................    Lexington Insurance Company....................................................... DE.......... IA.............. AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3039697 00000... ...... ..................     AIGGRE Bellevue Investor, LLC................................................... DE.......... NIA............ Lexington Insurance Company.................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Alamo Manhattan Bellevue JV, LLC........................................... DE.......... NIA............ AIGGRE Bellevue Investor, LLC............................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Alamo Manhattan Bellevue, LLC.............................................. DE.......... NIA............ Alamo Manhattan Bellevue JV, LLC.......................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-0843056 00000... ...... ..................     AIGGRE Corte Madera LLC......................................................... DE.......... NIA............ Lexington Insurance Company.................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Corte Madera JV, LLC................................................................ DE.......... NIA............ AIGGRE Corte Madera LLC...................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Corte Madera JV (REIT), LLC.................................................. DE.......... NIA............ Corte Madera JV, LLC.............................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        195-205 Tamal Vista Boulevard, LLC..................................... DE.......... NIA............ Corte Madera JV (REIT), LLC................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3359313 4621056 ...... ..................     AIGGRE Forest City West Village Investor, LLC........................... DE.......... NIA............ Lexington Insurance Company.................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4552123 ...... ..................      Forest City West Village, LLC..................................................... DE.......... NIA............ AIGGRE Forest City West Village Investor, LLC....................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       FC 3700 McKinney Owner, LLC............................................... DE.......... NIA............ Forest City West Village, LLC................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        3700 McKinney Master Condominium Association, Inc........... TX........... NIA............ FC 3700 McKinney Owner, LLC................................................ Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-1555640 4551902 ...... ..................     AIGGRE Redmond Investor, LLC................................................. DE.......... NIA............ Lexington Insurance Company.................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4551920 ...... ..................      Legacy Partners Town Square LLC............................................ DE.......... NIA............ AIGGRE Redmond Investor, LLC............................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Legacy Partners Town Square Project Owner LLC................... DE.......... NIA............ Legacy Partners Town Square LLC........................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0106783 4554873 ...... ..................     American International Realty Corp.............................................. DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0200068 4550325 ...... ..................     Chartis Excess Limited................................................................. IRL.......... IA.............. Lexington Insurance Company.................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3018791 4555900 ...... ..................     Eastgreen, Inc.............................................................................. NJ........... NIA............ Lexington Insurance Company.................................................. Ownership......... .....0.478 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 02-0275917 00000... ...... ..................     Pine Street Real Estate Holdings Corp......................................... NH.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0197453 4623724 ...... ..................
    PineBridge Portable Alpha Fund SPC, solely on behalf of Class A 
- PineBridge Relative Value/S&P 500 Portfolio CYM....... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....0.494 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 23-2101054 4621887 ...... ..................    Morefar Marketing, Inc.................................................................... DE.......... NIA............ AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 19445.... 25-0687550 4477664 ...... ..................    National Union Fire Insurance Company of Pittsburgh, Pa............. PA........... IA.............. AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624253 ...... ..................     AIG African Infrastructure Management LLC................................ MUS....... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-1594639 4642707 ...... ..................     AIG Home Loan 1, LLC................................................................ DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3667648 00000... ...... ..................     AIG Lodging Opportunities, Inc..................................................... DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0197452 00000... ...... ..................      Franco Investment I Corp........................................................... VGB........ NIA............ AIG Lodging Opportunities, Inc................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0197453 00000... ...... ..................       Franco Investment II Corp........................................................ VGB........ NIA............ Franco Investment I Corp.......................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-2327510 4552057 ...... ..................     AIGGRE 6037 Investor LLC......................................................... DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4552141 ...... ..................      6037 Joint Venture LLC.............................................................. DE.......... NIA............ AIGGRE 6037 Investor LLC...................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       6037 Mezzanine LLC................................................................ DE.......... NIA............ 6037 Joint Venture LLC............................................................ Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        6037 Property LLC................................................................. DE.......... NIA............ 6037 Mezzanine LLC................................................................ Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4908276 00000... ...... ..................     AIGGRE Brickell Bayview LLC..................................................... DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....0.510 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Brickell Bayview Apartments, LP................................................ DE.......... NIA............ AIGGRE Brickell Bayview LLC.................................................. Management..... ............... American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Brickell Bayview Owner GP, LLC.............................................. DE.......... NIA............ Brickell Bayview Apartments, LP............................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        Brickell Bayview Owner, LP.................................................... DE.......... NIA............ Brickell Bayview Owner GP, LLC.............................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3369437 00000... ...... ..................     AIGGRE Bridges/Angeline Investor, LLC...................................... DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3445342 00000... ...... ..................      SPAIG Ventures I LLC............................................................... DE.......... NIA............ AIGGRE Bridges/Angeline Investor, LLC.................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Curve Ventures LLC................................................................. DE.......... NIA............ SPAIG Ventures I LLC.............................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        SP Curve LLC........................................................................ DE.......... NIA............ Curve Ventures LLC................................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       SP Columbia City LLC.............................................................. WA.......... NIA............ SPAIG Ventures I LLC.............................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-2171703 4552011 ...... ..................     AIGGRE Cherry Creek Investor, LLC........................................... DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 90-0903348 4552066 ...... ..................      MKS Cherry Creek LLC.............................................................. DE.......... NIA............ AIGGRE Cherry Creek Investor, LLC........................................ Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     AIGGRE Columbia Pike, LLC....................................................... DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-0557174 4551760 ...... ..................      Columbia Pike Master Venture, LLC........................................... DE.......... NIA............ AIGGRE Columbia Pike, LLC................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Penrose Columbia Pike Associates of Delaware, LLC.............. DE.......... NIA............ Columbia Pike Master Venture, LLC......................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Pike 3400 Associates, LLC....................................................... DE.......... NIA............ Columbia Pike Master Venture, LLC......................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-2915400 00000... ...... ..................     AIGGRE Dunwoody Investor, LLC................................................ DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 36-4761463 00000... ...... ..................      DS Acquisition JV, LLC.............................................................. DE.......... NIA............ AIGGRE Dunwoody Investor, LLC............................................ Ownership......... .....0.950 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       DS Acquisition Property Owner, LLC........................................ DE.......... NIA............ DS Acquisition JV, LLC............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-2190351 4552020 ...... ..................     AIGGRE Gardens Investor, LLC................................................... DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 80-0892951 4552084 ...... ..................      Gardens Development Owner, LLC............................................ DE.......... NIA............ AIGGRE Gardens Investor, LLC............................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-1790171 4551911 ...... ..................     AIGGRE LSU Baton Rouge LLC.................................................. DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4551948 ...... ..................      Fairfield LSU Exchange LLC...................................................... DE.......... NIA............ AIGGRE LSU Baton Rouge LLC............................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3019457 4552048 ...... ..................     AIGGRE Maple LLC..................................................................... DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 90-0939006 4552114 ...... ..................      Broadstone Maple, LLC.............................................................. DE.......... NIA............ AIGGRE Maple LLC................................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-0852011 00000... ...... ..................     AIGGRE Market Street LLC......................................................... DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-5557503 00000... ...... ..................      1844 Market Street JV, LLC....................................................... DE.......... NIA............ AIGGRE Market Street LLC...................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       1844 Market Street REIT, LLC................................................. DE.......... NIA............ 1844 Market Street JV, LLC...................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        1844 Market Street, LLC........................................................ DE.......... NIA............ 1844 Market Street REIT, LLC.................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     AIGGRE Park Central LLC........................................................... DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3436413 00000... ...... ..................      Crest at Park Central JV, LLC.................................................... DE.......... NIA............ AIGGRE Park Central LLC........................................................ Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       LMI Park Central, LLC.............................................................. DE.......... NIA............ Crest at Park Central JV, LLC................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4351617 00000... ...... ..................     AIGGRE Retail Investor II LLC..................................................... DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4079348 00000... ...... ..................      AIGGRE Retail GP LLC............................................................. DE.......... NIA............ AIGGRE Retail Investor I LLC; AIGGRE Retail Investor II LLC. Ownership......... .....0.500 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Branch Retail Partners, L.P...................................................... DE.......... NIA............ AIGGRE Retail GP LLC............................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        Branch Retail GP, LLC........................................................... GA.......... NIA............ Branch Retail Partners, L.P....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4483682 00000... ...... ..................         Battleground Associates, L.P................................................ DE.......... NIA............ Branch Retail GP, LLC.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................         Branch Coastal North, LP..................................................... DE.......... NIA............ Branch Retail GP, LLC.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................         North Myrtle Beach Investors, LP......................................... DE.......... NIA............ Branch Retail GP, LLC.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................         Powers Ferry Delk Associates, L.P....................................... DE.......... NIA............ Branch Retail GP, LLC.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 38-3916580 00000... ...... ..................         Shallowford Falls Associates, L.P......................................... DE.......... NIA............ Branch Retail GP, LLC.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4360548 00000... ...... ..................      AIGGRE Retail Holdco LLC........................................................ DE.......... NIA............ AIGGRE Retail Investor I LLC; AIGGRE Retail Investor II LLC. Ownership......... .....0.500 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-3161147 00000... ...... ..................     AIGGRE Vista LLC....................................................................... DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-2978801 00000... ...... ..................      Melrose Vista Apartments, LLC.................................................. DE.......... NIA............ AIGGRE Vista LLC................................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 61-1617940 00000... ...... ..................     Akita, Inc...................................................................................... DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Chartis Croatia LLC.................................................................... HRV........ NIA............ Akita, Inc................................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0033331 4534361 ...... ..................     American International Overseas Association............................... BMU....... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....0.780 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4602464 4554734 ...... ..................      AIG Overseas Pool LLC............................................................. DE.......... NIA............ American International Overseas Association........................... Ownership......... .....0.458 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0106783 4554873 ...... ..................     American International Realty Corp.............................................. DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3018791 4555900 ...... ..................     Eastgreen, Inc.............................................................................. NJ........... NIA............ Lexington Insurance Company.................................................. Ownership......... .....0.478 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0191501 00000... ...... ..................     Marlwood Commercial, Inc........................................................... VGB........ NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....0.999 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Ridgeway Universal S.A............................................................. BHS........ NIA............ Marlwood Commercial, Inc........................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 03-0143430 00000... ...... ..................     Mt. Mansfield Company, Inc......................................................... VT........... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 14-1876993 00000... ...... ..................      Spruce Peak Realty, LLC........................................................... DE.......... NIA............ Mt. Mansfield Company, Inc..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-0754156 00000... ...... ..................       Stowe Mountain Club, LLC....................................................... DE.......... NIA............ Spruce Peak Realty, LLC.......................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 80-0136466 00000... ...... ..................       Stowe Mountain Lodge, LLC.................................................... DE.......... NIA............ Spruce Peak Realty, LLC.......................................................... Ownership......... .....0.900 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 05-0354020 2478667 ...... ..................      Stowe Mountain Holdings, Inc.................................................... VT........... NIA............ Mt. Mansfield Company, Inc..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 11562.... 03-0449619 00000... ...... ..................     National Union Fire Insurance Company of Vermont.................... VT........... IA.............. National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 02-0275917 00000... ...... ..................     Pine Street Real Estate Holdings Corp......................................... NH.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0197453 4623724 ...... ..................
    PineBridge Portable Alpha Fund SPC, solely on behalf of Class A 
- PineBridge Relative Value/S&P 500 Portfolio CYM....... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....0.494 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Wildfire Direct Lending Management MGP, LLC.......................... DE.......... NIA............ American General Life Insurance Company.............................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Wildfire Direct Lending Management, L.P................................... DE.......... NIA............ Wildfire Direct Lending Management MGP, LLC....................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 23841.... 02-0172170 4477673 ...... ..................    New Hampshire Insurance Company............................................. PA........... IA.............. AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 40258.... 02-6008643 4622080 ...... ..................     AIG Assurance Company............................................................. PA........... IA.............. New Hampshire Insurance Company........................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0033331 4534361 ...... ..................     American International Overseas Association............................... BMU....... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....0.780 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-4602464 4554734 ...... ..................      AIG Overseas Pool LLC............................................................. DE.......... NIA............ American International Overseas Association........................... Ownership......... .....0.458 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0106783 4554873 ...... ..................     American International Realty Corp.............................................. DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3018791 4555900 ...... ..................     Eastgreen, Inc.............................................................................. NJ........... NIA............ Lexington Insurance Company.................................................. Ownership......... .....0.478 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 23809.... 02-0140690 4622071 ...... ..................     Granite State Insurance Company................................................ PA........... IA.............. New Hampshire Insurance Company........................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0106783 4554873 ...... ..................      American International Realty Corp............................................ DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3018791 4555900 ...... ..................      Eastgreen, Inc............................................................................ NJ........... NIA............ Lexington Insurance Company.................................................. Ownership......... .....0.478 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 02-0275917 00000... ...... ..................      Pine Street Real Estate Holdings Corp....................................... NH.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 23817.... 37-0344310 4621999 ...... ..................     Illinois National Insurance Co....................................................... IL............ IA.............. New Hampshire Insurance Company........................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0106783 4554873 ...... ..................      American International Realty Corp............................................ DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3018791 4555900 ...... ..................      Eastgreen, Inc............................................................................ NJ........... NIA............ Lexington Insurance Company.................................................. Ownership......... .....0.478 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 02-0275917 00000... ...... ..................      Pine Street Real Estate Holdings Corp....................................... NH.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 02-0279326 00000... ...... ..................     New Hampshire Insurance Services, Inc...................................... NH.......... NIA............ New Hampshire Insurance Company........................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 02-0275917 00000... ...... ..................     Pine Street Real Estate Holdings Corp......................................... NH.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0197453 4623724 ...... ..................
    PineBridge Portable Alpha Fund SPC, solely on behalf of Class A 
- PineBridge Relative Value/S&P 500 Portfolio CYM....... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....0.494 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 22-2235536 4554604 ...... ..................    Risk Specialists Companies, Inc..................................................... DE.......... NIA............ AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 22-3418967 4619594 ...... ..................     Medical Excess Insurance Services, Inc....................................... DE.......... NIA............ Risk Specialists Companies, Inc............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-0493280 4621971 ...... ..................      Medical Excess LLC................................................................... DE.......... NIA............ Medical Excess Insurance Services, Inc................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 22-2174788 4621935 ...... ..................     Risk Specialists Companies Insurance Agency, Inc...................... MA.......... NIA............ Risk Specialists Companies, Inc............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 72-0487803 4621926 ...... ..................      Agency Management Corporation.............................................. LA........... NIA............ Risk Specialists Companies Insurance Agency, Inc.................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 63-0622193 4621878 ...... ..................       The Gulf Agency, Inc................................................................ AL........... NIA............ Agency Management Corporation............................................. Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 36-3847698 4620376 ...... ..................      Design Professionals Association Risk Purchasing Group, Inc... IL............ NIA............ Risk Specialists Companies Insurance Agency, Inc.................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-3842792 4620385 ...... ..................      New England Sports, Recreation & Entertainment RPG, Inc...... MA.......... NIA............ Risk Specialists Companies Insurance Agency, Inc.................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623461 ...... ..................     Risk Specialists Company (Bermuda), Ltd.................................... BMU....... NIA............ Risk Specialists Companies, Inc............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 02-0656518 4621917 ...... ..................     Risk Specialists Company of Kentucky, Inc.................................. KY........... NIA............ Risk Specialists Companies, Inc............................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 26-4328522 4554677 ...... ..................    Service Net Warranty, LLC............................................................. DE.......... NIA............ AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Equiguard of Canada, Inc............................................................. CAN........ NIA............ Service Net Warranty, LLC....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 35-2157667 00000... ...... ..................     SN Warranty, LLC........................................................................ DE.......... NIA............ Service Net Warranty, LLC....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     SNAdmin (Canada), Inc................................................................ CAN........ NIA............ Service Net Warranty, LLC....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 22-3762908 00000... ...... ..................     SNAdmin (PR), Inc....................................................................... PRI......... NIA............ Service Net Warranty, LLC....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2966330 4621980 ...... ..................     SNW Insurance Agency, LLC....................................................... IN............ NIA............ Service Net Warranty, LLC....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 35-2155025 00000... ...... ..................     Service Net Retail Solutions, LLC................................................. DE.......... NIA............ Service Net Warranty, LLC....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 30-0074238 00000... ...... ..................     Service Net Solutions of Florida, LLC........................................... FL........... NIA............ Service Net Warranty, LLC....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Service Net Warranty UK Ltd........................................................ GBR........ NIA............ Service Net Warranty, LLC....................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 19429.... 13-5540698 4622062 ...... ..................    The Insurance Company of the State of Pennsylvania.................... PA........... IA.............. AIG Property Casualty U.S., Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-1314434 00000... ...... ..................     AIGGRE Williamsburg LLC.......................................................... DE.......... NIA............ The Insurance Company of the State of Pennsylvania.............. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-0713833 4551890 ...... ..................      North 4th Place JV, LLC............................................................. DE.......... NIA............ AIGGRE Williamsburg LLC....................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       North 4th Place REIT, LLC....................................................... DE.......... NIA............ North 4th Place JV, LLC........................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        North 4th Place Venture, LLC................................................. DE.......... NIA............ North 4th Place REIT, LLC....................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................         North 4th Place Holdings, LLC............................................. DE.......... NIA............ North 4th Place Venture, LLC................................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................          North 4th Place, LLC.......................................................... DE.......... NIA............ North 4th Place Holdings, LLC.................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0106783 4554873 ...... ..................     American International Realty Corp.............................................. DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3018791 4555900 ...... ..................     Eastgreen, Inc.............................................................................. NJ........... NIA............ Lexington Insurance Company.................................................. Ownership......... .....0.478 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 02-0275917 00000... ...... ..................     Pine Street Real Estate Holdings Corp......................................... NH.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.315 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4559270 ...... ..................   AIG Transaction Execution Limited................................................... GBR........ NIA............ AIG Property Casualty Inc......................................................... Ownership......... .....0.900 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................   Hansa Grundstueckverwaltungs GmbH & Co KG............................. DEU........ NIA............ AIG Europe Limited.................................................................. Ownership......... .....0.945 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-1052710 4550398 ...... .................. AM Holdings LLC................................................................................. DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4556046 ...... .................. Ambrosia No. 1 Limited........................................................................ CYM....... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4556055 ...... .................. Ambrosia No. 2 Limited........................................................................ CYM....... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4556064 ...... .................. Ambrosia No. 3 Limited........................................................................ CYM....... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4570695 ...... .................. Ambrosia No. 4 Limited........................................................................ CYM....... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4570686 ...... .................. Ambrosia No. 5 Limited........................................................................ CYM....... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3338893 4555919 ...... .................. American International Facilities Management, Inc............................... NY.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557333 ...... .................. American Security Life Insurance Company Limited............................. LIE.......... IA.............. American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623434 ...... .................. Chartis Azerbaijan Insurance Company Open Joint Stock Company.... AZE........ IA.............. American International Group, Inc............................................. Ownership......... .....0.510 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-4155249 4619615 ...... .................. Chartis Bonfire Corporation.................................................................. DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... .................. Equitable Investment Company (Hong Kong) Ltd................................. VGB........ NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-1562431 00000... ...... .................. F 2000, Inc........................................................................................... DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 84-1537571 00000... ...... .................. Fischbach, LLC.................................................................................... DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-5596651 4550455 ...... .................. LSTREET I, LLC.................................................................................. DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... .................. Limited Liability Company with Foreign Investments Steppe Securities UKR........ NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................  Private Joint-Stock Company AIG Ukraine Insurance Company......... UKR........ IA.............. AIG Property Casualty International, LLC.................................. Ownership......... .....0.942 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 13659.... 26-4728883 00000... ...... .................. MG Reinsurance Limited...................................................................... VT........... IA.............. American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2922460 4554707 ...... .................. MIP Mezzanine, LLC............................................................................ DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-3226645 4554716 ...... .................. MIP PE Holdings, LLC.......................................................................... DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 30-0578924 4554743 ...... ..................  AIG BG Holdings LLC........................................................................ DE.......... NIA............ MIP PE Holdings, LLC.............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4549338 ...... .................. NF Seven (Cayman) Limited................................................................ CYM....... NIA............ American International Group, Inc............................................. Ownership......... .....0.900 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4550482 ...... ..................  Ambrose 2012-1................................................................................. DE.......... NIA............ NF Seven (Cayman) Limited..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4550491 ...... ..................  Ambrose 2013-2................................................................................. DE.......... NIA............ NF Seven (Cayman) Limited..................................................... Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4550503 ...... ..................  Ambrose 2013-3................................................................................. DE.......... NIA............ NF Seven (Cayman) Limited..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4570677 ...... ..................  Ambrose 2013-4................................................................................. DE.......... NIA............ NF Seven (Cayman) Limited..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4570668 ...... ..................  Ambrose 2013-5................................................................................. DE.......... NIA............ NF Seven (Cayman) Limited..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4715639 4532451 ...... .................. SAFG Retirement Services, Inc............................................................ DE.......... UIP............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 74-0483432 4532488 ...... ..................  AIG Life Holdings, Inc......................................................................... TX........... UIP............ SAFG Retirement Services, Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 97780.... 76-0030921 4620406 ...... ..................   AGC Life Insurance Company.......................................................... MO.......... UDP.......... AIG Life Holdings, Inc............................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0181730 4532497 ...... ..................    AIG Life of Bermuda, Ltd................................................................ BMU....... IA.............. AGC Life Insurance Company................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     American General Life Insurance Of Bermuda, Ltd....................... BMU....... IA.............. AIG Life of Bermuda, Ltd.......................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0382034 4550352 ...... ..................     Rokland Limited........................................................................... HKG........ NIA............ AIG Life of Bermuda, Ltd.......................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0406301 4550361 ...... ..................      Stoneland Limited...................................................................... CYM....... NIA............ Rokland Limited........................................................................ Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0422951 4550370 ...... ..................       The AIG-FP Investment & Management XI General Partnership HKG........ NIA............ Stoneland Limited..................................................................... Ownership......... .....0.990 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0432832 4553849 ...... ..................       The Stoneland Investment & Management General Partnership HKG........ NIA............ Stoneland Limited..................................................................... Ownership......... .....0.990 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 60488.... 25-0598210 1342707 ...... ..................    American General Life Insurance Company.................................... TX........... IA.............. AGC Life Insurance Company................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 32-0121807 00000... ...... ..................     AGLA Services Company LLC...................................................... DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-5464843 00000... ...... ..................     AGLIC GRE Harrison Investor LLC.............................................. DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4703770 00000... ...... ..................      AIGGRE Harrison LLC............................................................... DE.......... NIA............
AGLIC GRE Harrison Investor LLC;AHAC GRE Harrison
Investor LLC Ownership......... .....0.500 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-2860856 00000... ...... ..................       AERC 8th and Harrison, LLC.................................................... DE.......... NIA............ AIGGRE Harrison LLC.............................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 86-0623854 4554967 ...... ..................     AIG Advisor Group, Inc................................................................. MD.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 58-1842822 00000... ...... ..................      Financial Service Corporation..................................................... GA.......... NIA............ AIG Advisor Group, Inc............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 58-1152673 00000... ...... ..................       FSC Agency, Inc...................................................................... GA.......... NIA............ Financial Service Corporation................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 58-1288674 00000... ...... ..................       FSC Securities Corporation...................................................... DE.......... NIA............ Financial Service Corporation................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 93-0987232 00000... ...... ..................      Royal Alliance Associates, Inc.................................................... DE.......... NIA............ AIG Advisor Group, Inc............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-1741754 00000... ...... ..................      SagePoint Financial, Inc............................................................. DE.......... NIA............ AIG Advisor Group, Inc............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 27-2949512 00000... ...... ..................      Vision2020 Wealth Management Corp....................................... DE.......... NIA............ AIG Advisor Group, Inc............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 41-0944586 00000... ...... ..................      Woodbury Financial Services, Inc............................................... MN.......... NIA............ AIG Advisor Group, Inc............................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 33-0658270 00000... ...... ..................     AIG Direct Insurance Services, Inc............................................... CA.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 73-1576349 00000... ...... ..................     AIG Enterprise Services, LLC....................................................... DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 76-0446159 00000... ...... ..................     American General Annuity Service Corporation............................ TX........... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 35-1723821 00000... ...... ..................     American General Assignment Corporation.................................. TX........... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 36-3221237 00000... ...... ..................     American General Bancassurance Services, Inc.......................... IL............ NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 45-3964944 00000... ...... ..................     American General Life Services Company, LLC........................... DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 33-0562087 4623872 ...... ..................     CAL-MIRA MESA LIMITED.......................................................... DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Carr Road GP LLC....................................................................... DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....0.500 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0283067 00000... ...... ..................      Rockwood Office Park Associates, L.P....................................... DE.......... NIA............ Carr Road GP LLC................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 57-1177412 00000... ...... ..................     Five Long Island Properties, LLC.................................................. DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1592110 4620497 ...... ..................     Iris Energy LLC............................................................................ DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....0.730 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4816953 4550334 ...... ..................     SA Affordable Housing, LLC......................................................... DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4334841 4554202 ...... ..................      SunAmerica Affordable Housing Partners, Inc............................ CA.......... NIA............ SA Affordable Housing, LLC..................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 88-0406387 00000... ...... ..................       SLP Housing I LLC................................................................... NV.......... NIA............ SunAmerica Affordable Housing Partners, Inc.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 88-0406388 4621065 ...... ..................       SLP Housing II LLC.................................................................. NV.......... NIA............ SunAmerica Affordable Housing Partners, Inc.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 88-0406390 00000... ...... ..................       SLP Housing III LLC................................................................. NV.......... NIA............ SunAmerica Affordable Housing Partners, Inc.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 88-0426636 00000... ...... ..................       SLP Housing IV LLC................................................................ NV.......... NIA............ SunAmerica Affordable Housing Partners, Inc.......................... Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 88-0426635 00000... ...... ..................       SLP Housing V LLC................................................................. NV.......... NIA............ SunAmerica Affordable Housing Partners, Inc.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 74-3048112 00000... ...... ..................        SAHP-MBA LLC..................................................................... NV.......... NIA............ SLP Housing V LLC.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 74-3048105 00000... ...... ..................        SAHP-McSHA LLC................................................................. NV.......... NIA............ SLP Housing V LLC.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 74-3048141 00000... ...... ..................        SAHP-Yarco LLC................................................................... NV.......... NIA............ SLP Housing V LLC.................................................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 88-0506749 00000... ...... ..................       SLP Housing VI, LLC............................................................... NV.......... NIA............ SunAmerica Affordable Housing Partners, Inc.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 72-1579887 00000... ...... ..................       SLP Housing VII, LLC.............................................................. NV.......... NIA............ SunAmerica Affordable Housing Partners, Inc.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-7146528 4628475 ...... ..................     Selkirk 2013-1.............................................................................. DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-7147487 00000... ...... ..................     Selkirk No. 1 Investments............................................................. DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 06-1592109 4620581 ...... ..................     Spicer Energy II LLC.................................................................... DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....0.253 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 75-2617867 00000... ...... ..................     Sun Quorum L.L.C....................................................................... DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....0.888 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4348192 00000... ...... ..................     SunAmerica Asset Management, LLC.......................................... DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3140916 00000... ...... ..................      AIG Capital Services, Inc............................................................ DE.......... NIA............ SunAmerica Asset Management, LLC...................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3496943 00000... ...... ..................      SunAmerica Fund Services, Inc.................................................. DE.......... NIA............ SunAmerica Asset Management, LLC...................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     SunAmerica Investments (Cayman)............................................. CYM....... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 58-1558156 00000... ...... ..................     SunAmerica Retirement Markets, Inc........................................... MD.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 58-1225738 4620358 ...... ..................     U G Corporation........................................................................... GA.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 76-0531650 00000... ...... ..................     Western National Marketing Group, Inc........................................ DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Wildfire Direct Lending Management MGP, LLC.......................... DE.......... NIA............ American General Life Insurance Company.............................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Wildfire Direct Lending Management, L.P................................... DE.......... NIA............ Wildfire Direct Lending Management MGP, LLC....................... Management..... ............... American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 70106.... 13-5459480 4622017 ...... ..................    The United States Life Insurance Company in the City of New York NY.......... RE............. AGC Life Insurance Company................................................... Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3575756 00000... ...... ..................     AIG Spring Ridge I, Inc................................................................. DE.......... NIA............
The United States Life Insurance Company in the City of New
York Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 52-6452580 00000... ...... ..................      Spring Ridge I Limited Partnership............................................. MD.......... NIA............ AIG Spring Ridge I, Inc............................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-4908276 00000... ...... ..................     AIGGRE Brickell Bayview LLC..................................................... DE.......... NIA............ National Union Fire Insurance Company of Pittsburgh, Pa........ Ownership......... .....0.510 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................      Brickell Bayview Apartments, LP................................................ DE.......... NIA............ AIGGRE Brickell Bayview LLC.................................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................       Brickell Bayview Owner GP, LLC.............................................. DE.......... NIA............ Brickell Bayview Apartments, LP............................................... Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................        Brickell Bayview Owner, LP.................................................... DE.......... NIA............ Brickell Bayview Owner GP, LLC.............................................. Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-5193669 00000... ...... ..................     AIGGRE University of Minnesota LLC.......................................... DE.......... NIA............ American Home Assurance Company....................................... Ownership......... .....0.510 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................     Carr Road GP LLC....................................................................... DE.......... NIA............ American General Life Insurance Company.............................. Ownership......... .....0.500 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 51-0283067 00000... ...... ..................      Rockwood Office Park Associates, L.P....................................... DE.......... NIA............ Carr Road GP LLC................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 70238.... 74-1625348 1342789 ...... ..................    The Variable Annuity Life Insurance Company............................... TX........... IA.............. AGC Life Insurance Company................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 76-0616037 00000... ...... ..................     American General Assignment Corporation of New York.............. NY.......... NIA............ The Variable Annuity Life Insurance Company.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 43-1538461 00000... ...... ..................     American General Insurance Agency, Inc..................................... MO.......... NIA............ The Variable Annuity Life Insurance Company.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 56-6626298 00000... ...... ..................     HRA Administrator LLC................................................................ IN............ NIA............ The Variable Annuity Life Insurance Company.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-7146914 4628523 ...... ..................     Selkirk 2013-2.............................................................................. DE.......... NIA............ The Variable Annuity Life Insurance Company.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-7147516 00000... ...... ..................     Selkirk No. 2 Investments............................................................. DE.......... NIA............ The Variable Annuity Life Insurance Company.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 76-0519992 00000... ...... ..................     VALIC Financial Advisors, Inc...................................................... TX........... NIA............ The Variable Annuity Life Insurance Company.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 76-0519990 4555937 ...... ..................     VALIC Retirement Services Company.......................................... TX........... NIA............ The Variable Annuity Life Insurance Company.......................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 76-0621175 00000... ...... ..................   American General International, Inc................................................. DE.......... NIA............ AIG Life Holdings, Inc............................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 76-0555794 00000... ...... ..................   American General Investment Management Corporation.................. DE.......... NIA............ AIG Life Holdings, Inc............................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 74-6046915 00000... ...... ..................   American General Realty Investment Corporation............................ TX........... NIA............ AIG Life Holdings, Inc............................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 33-0239823 00000... ...... ..................    GDI Holding, Inc............................................................................. CA.......... NIA............ American General Realty Investment Corporation..................... Ownership......... .....0.750 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................   AmericanGeneral.com, Inc............................................................... DE.......... NIA............ AIG Life Holdings, Inc............................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 74-1366889 00000... ...... ..................   Knickerbocker Corporation............................................................... TX........... NIA............ AIG Life Holdings, Inc............................................................... Ownership......... .....1.000 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 76-0185743 00000... ...... ..................    American Athletic Club, Inc............................................................ TX........... NIA............ Knickerbocker Corporation........................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 14177.... 30-0707504 4620394 ...... ..................   SunAmerica Life Reinsurance Company.......................................... MO.......... IA.............. AIG Life Holdings, Inc............................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 91-1913391 00000... ...... ..................  Charleston Bay SAHP Corp................................................................ DE.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4651256 00000... ...... ..................  Crossings SAHP Corp........................................................................ DE.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 91-1913392 00000... ...... ..................  DIL/SAHP Corp.................................................................................. DE.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 72-1409929 00000... ...... ..................   French Quarter Apartments Limited Partnership............................... LA........... NIA............ DIL/SAHP Corp........................................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 36-4779510 00000... ...... ..................    MB Annex Condominium Association, Inc...................................... LA........... NIA............ French Quarter Apartments Limited Partnership....................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4651254 00000... ...... ..................  Forest SAHP Corp.............................................................................. DE.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4651255 00000... ...... ..................  Grand Savannah SAHP Corp............................................................. DE.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 72-1576592 00000... ...... ..................  MM Enhancement, LLC...................................................................... MD.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4659416 00000... ...... ..................  Prairie SAHP Corp............................................................................. DE.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 80-0002819 00000... ...... ..................   Shiloh Glen GP, LLC........................................................................ NV.......... NIA............ Prairie SAHP Corp.................................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4494273 4619576 ...... ..................  SA Investment Group, Inc.................................................................. CA.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4611171 4619624 ...... ..................   Solus Hotel Portfolio Holding Company, LLC.................................... DE.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....0.840 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................    Solus Quorum Tampa, LLC............................................................ DE.......... NIA............ Solus Hotel Portfolio Holding Company, LLC............................ Ownership......... .....0.850 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4663306 00000... ...... ..................  SAAHP GP Corp................................................................................ DE.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-5105370 00000... ...... ..................  SAHP-Chancellor II, LLC.................................................................... NV.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 20-5105266 00000... ...... ..................  SAHP-Chancellor, LLC....................................................................... NV.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 80-0000580 4619763 ...... ..................  SCSP Corp........................................................................................ DE.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4611171 4619624 ...... ..................  Solus Hotel Portfolio Holding Company, LLC...................................... DE.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....0.840 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................   Solus Quorum Tampa, LLC.............................................................. DE.......... NIA............ Solus Hotel Portfolio Holding Company, LLC............................ Ownership......... .....0.850 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4684707 00000... ...... ..................  SubGen NT, Inc................................................................................. DE.......... NIA............ SAFG Retirement Services, Inc................................................ Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 95-4803618 00000... ...... ..................  SunAmerica Venture Fund 2000, L.P................................................. DE.......... NIA............ SAFG Retirement Services, Inc................................................ Management..... ............... American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-4045355 00000... ...... .................. SAI Deferred Compensation Holdings, Inc............................................ DE.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 98-0031624 00000... ...... .................. Societe Hoteliere de Boisjolan S.A....................................................... FRA........ NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 13-3082127 4549262 ...... .................. United Guaranty Corporation................................................................ NC.......... NIA............ American International Group, Inc............................................. Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4623425 ...... ..................  AIG Mortgage Risk Solutions Pty Ltd.................................................. AUS........ NIA............ United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624169 ...... ..................  AIG United Guaranty Agenzia di Assicurazione S.R.L........................ ITA.......... NIA............ United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557016 ...... ..................  AIG United Guaranty Insurance (Asia) Limited................................... HKG........ IA.............. United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624262 ...... ..................  AIG United Guaranty Mexico, S.A...................................................... MEX........ IA.............. United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4557100 ...... ..................  AIG United Guaranty Re Limited........................................................ IRL.......... IA.............. United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624310 ...... ..................  AIG United Guaranty, Sociedad Limitada........................................... ESP........ NIA............ United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 46-0637739 4620349 ...... ..................  Connective Mortgage Advisory Company........................................... DE.......... NIA............ United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 11715.... 56-1790793 4622035 ...... ..................  United Guaranty Insurance Company................................................. NC.......... IA.............. United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 11685.... 56-1790794 4622053 ...... ..................  United Guaranty Mortgage Insurance Company................................. NC.......... IA.............. United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 11740.... 56-1790796 4622044 ...... ..................  United Guaranty Mortgage Insurance Company of North Carolina...... NC.......... IA.............. United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 11463.... 03-0358003 4623395 ...... ..................  United Guaranty Partners Insurance Company................................... VT........... IA.............. United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 15873.... 42-0885398 4599119 ...... ..................  United Guaranty Residential Insurance Company............................... NC.......... IA.............. United Guaranty Corporation.................................................... Ownership......... .....0.750 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 13694.... 27-0550064 00000... ...... ..................   First Mortgage Insurance Company.................................................. NC.......... IA.............. United Guaranty Residential Insurance Company..................... Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 16659.... 56-0989041 00000... ...... ..................   United Guaranty Commercial Insurance Company of North Carolina NC.......... IA.............. United Guaranty Residential Insurance Company..................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 40525.... 56-1307714 00000... ...... ..................   United Guaranty Credit Insurance Company..................................... NC.......... IA.............. United Guaranty Residential Insurance Company..................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 26999.... 42-0994960 00000... ...... ..................   United Guaranty Mortgage Indemnity Company............................... NC.......... IA.............. United Guaranty Residential Insurance Company..................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 16667.... 56-0789396 4622026 ...... ..................  United Guaranty Residential Insurance Company of North Carolina... NC.......... IA.............. United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 15873.... 42-0885398 4599119 ...... ..................   United Guaranty Residential Insurance Company............................. NC.......... IA.............. United Guaranty Corporation.................................................... Ownership......... .....0.750 American International Group, Inc. .....
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0012.. AMERICAN INTERNATIONAL GROUP, INC. 13694.... 27-0550064 00000... ...... ..................    First Mortgage Insurance Company................................................ NC.......... IA.............. United Guaranty Residential Insurance Company..................... Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 16659.... 56-0989041 00000... ...... ..................
   United Guaranty Commercial Insurance Company of North
Carolina NC.......... IA.............. United Guaranty Residential Insurance Company..................... Ownership......... .....1.000 American International Group, Inc. .....

0012.. AMERICAN INTERNATIONAL GROUP, INC. 40525.... 56-1307714 00000... ...... ..................    United Guaranty Credit Insurance Company................................... NC.......... IA.............. United Guaranty Residential Insurance Company..................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 26999.... 42-0994960 00000... ...... ..................    United Guaranty Mortgage Indemnity Company............................. NC.......... IA.............. United Guaranty Residential Insurance Company..................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... 56-1273575 4620433 ...... ..................  United Guaranty Services, Inc............................................................ NC.......... NIA............ United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 4624262 ...... ..................   AIG United Guaranty Mexico, S.A.................................................... MEX........ IA.............. United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................   United Guaranty Servicios Administrativos, S. de R.L. de C.V.......... MEX........ NIA............ United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....
0012.. AMERICAN INTERNATIONAL GROUP, INC. 00000.... ................... 00000... ...... ..................  United Guaranty Servicios Administrativos, S. de R.L. de C.V............ MEX........ NIA............ United Guaranty Corporation.................................................... Ownership......... .....1.000 American International Group, Inc. .....

Asterisk Explanation
1 Schedule Y does not include real estate joint ventures, partnerships and subsidiaries of partnerships, trusts, funds or branches.

There are approximately 230 real estate joint venture entities—these include partnerships, limited liability companies, corporations and their foreign counterparts—that constitute the holding structures for approximately 35 real estate joint ventures and approximately 6 investment funds
that purchase, develop or redevelop, manage and sell commercial real estate throughout the world.  In addition, within the American International Group, Inc. (“AIG”) organization, there are approximately 170 fund entities—these include partnerships, limited liability companies, corporations and their
foreign counterparts—that constitute the holding structures for the 6 real estate funds sponsored by one AIG entity.  These funds, acting through these entities, purchase, develop or redevelop, manage and sell commercial real estate throughout the world.  There are approximately 60 additional entities
whose function is to provide profit-sharing and investment participation to certain of the employees originating and managing real estate investments for the real estate joint venture and real estate fund entities described above.  There are approximately 125 real estate entities that are not joint ventures,
funds or employee investment vehicles—in the form of partnerships, trusts and other forms of entities--approximately 40 of which have been formed to hold real estate investments (including certain of the real estate joint ventures described above).  Of the remaining 85 entities, approximately 69
are former real estate joint venture entities that AIG received the interests of after the termination of the real estate joint venture.  The remaining entities are either operating branches (9 entities) of AIG’s real estate subsidiary or companies that are in the process of liquidation (7 entities). 

There are presently no funds sponsored by AIG entities except for the 6 real estate joint venture investment funds mentioned above and the approximately 170 fund entities that constitute the holding structures for these 6 real estate funds.  

There are approximately 1,530 SunAmerica Affordable Housing investment partnerships which directly or indirectly own partnership interests in operating partnerships (which may or may not be affiliates) that own multifamily properties.  These investment partnerships were created to enable SunAmerica
companies to acquire tax credits issued by state and federal agencies and sell them to investors, all of which are unaffiliated third parties (with the exception of certain AIG Property Casualty insurance companies in 6 transactions). Of the approximately 1,530 SunAmerica Affordable Housing investment
partnerships, 14 are controlled, indirectly, by American General Life Insurance Company, with the remaining approximately 1,516 investment partnerships controlled, indirectly, by SAFG Retirement Services, Inc., the intermediate parent company of American General Life Insurance Company.  In
addition, American General Life Insurance Company, a Texas-domiciled insurance company and successor-in-interest to SunAmerica Life Insurance Company (which merged into American General Life Insurance Company on December 31, 2012), indirectly owns limited partnership interests  in 11
partenerships which are beneficial owners of approximately $20 million in tax credits that have not been sold.  The approximately 1,541 partnerships own interests in an aggregate of approximately 1,125 operating partnerships.  Of the approximately 1,125 operating partnerships, 11 have a general
partner that is an AIG affiliate.  Of the AIG affiliates that serve as general partners of these operating partnerships, 5 are controlled, indirectly, by American General Life Insurance Company, with the remaining controlled, indirectly, by SAFG Retirement Services, Inc.

There are approximately 300 trusts directly or indirectly controlled by an affiliate, International Lease Finance Corp., each of which holds one airplane primarily in order to serve as collateral for loans made to International Lease Finance Corp. from time to time.

In addition, there are approximately 10 other entities that have been formed to hold investments.  

Lastly, AIG directly or indirectly controls the following not-for-profit charitable organizations:  AIG Disaster Relief Fund-New York and AIG Foundation, Inc.

Branches are not listed as they are not considered separate legal entities in the United States.

2 Where the type of Control is by ownership, any type of Control which may exist in addition to ownership is not disclosed.

3 AIG Life of Bermuda, Ltd.                                           0001448930
American General Life Insurance Company                  0000016190; 0000089031; 0001017656; 0000038748; 0000847539; 0000877625; 0000820627; 0000803466; 0001051485; 0000932927; 0000729522; 0000885135; 0000926963; 0000933165; 0001002779; 0001070231; 0001172804; 0000005108
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Asterisk Explanation
American International Group, Inc.                               0000005272
ILFC Holdings, Inc.                                                   0001528540
International Lease Finance Corporation                       0000714311
SunAmerica Asset Management, LLC                         0000863926
AIG Capital Services, Inc.                                         0001528993
The United States Life Insurance Company                  0000803401; 0000805749; 0000101686; 0001069346; 0000926897; 0000931344; 0000768830; 0000926961; 0001044561;
   in the City of New York                                          0001310558
The Variable Annuity Life Insurance Company              0000910586; 0000354912
VALIC Retirement Services Company                         0001202048
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  SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES  
The following supplemental reports are required to be filed as part of your statement filing.  However, in the event that your company does not transact the type of    

business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code   

will be printed below.  If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an   

explanation following the interrogatory questions.   

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?   NO

2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?  NO

3. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically  
with the NAIC?  NO

4. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile  
and electronically with the NAIC?  YES

5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with  
the state of domicile and electronically with the NAIC?  NO

6. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)  
be filed with the state of domicile and electronically with the NAIC?  NO

7. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed  
with the state of domicile and electronically with the NAIC?  YES

Explanations:  

1.

2.

3.

4.

5.

6.

7.

Bar Code:   

*70106201449000001* *70106201444700001*

*70106201436500001* *70106201444800001*

*70106201444500001*
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Overflow Page for Write-Ins

Additional Write-ins for Assets:  
Current Statement Date 4

1 2 3
Net Admitted December 31,

Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1 - 2) Admitted Assets

2504. ASO Fund Receivable................................................................................................................. ....................130,902 ................................... ....................130,902 ....................125,761
2597. Summary of remaining write-ins for Line 25................................................................................ ....................130,902 ...............................0 ....................130,902 ....................125,761

Additional Write-ins for Liabilities:  
1 2

Current December 31
Statement Date Prior Year

2504. Other Real Estate Liabilities.................................................................................................................................................................. ..........................1,086,387 ..........................1,109,233
2505. Miscellaneous Liabilities........................................................................................................................................................................ .............................203,771 .............................200,129
2597. Summary of remaining write-ins for Line 25.......................................................................................................................................... ..........................1,290,158 ..........................1,309,362

Additional Write-ins for Summary of Operations:  
1 2 3

Current Prior Prior Year Ended
Year to Date Year to Date December 31

08.304. Miscellaneous Income................................................................................................................................................... ......................(3,200) .......................1,015 .....................52,519
08.305. Reinsurance Reserve Transfer...................................................................................................................................... ................................. ................................. ..............12,351,469
08.397. Summary of remaining write-ins for Line 8.3................................................................................................................. ......................(3,200) .......................1,015 ..............12,403,988

Additional Write-ins for Summary of Operations:  
1 2 3

Current Prior Prior Year Ended
Year to Date Year to Date December 31

2704. Miscellaneous Expense................................................................................................................................................. ............................51 .....................64,998 .....................68,047
2797. Summary of remaining write-ins for Line 27.................................................................................................................. ............................51 .....................64,998 .....................68,047
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  SCHEDULE A - VERIFICATION  
  Real Estate  

1 2
Prior Year Ended

Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year....................................................................................................... ...............................31,526,377 ...............................35,836,514
2. Cost of acquired:  

2.1  Actual cost at time of acquisition...................................................................................................................................... ................................................... ...................................................
2.2  Additional investment made after acquisition................................................................................................................... .....................................(10,355) ....................................137,682

3. Current year change in encumbrances................................................................................................................................... ................................................... ...................................................
4. Total gain (loss) on disposals.................................................................................................................................................. ................................................... .................................1,960,119
5. Deduct amounts received on disposals................................................................................................................................... ................................................... .................................2,650,000
6. Total foreign exchange change in book/adjusted carrying value............................................................................................. ................................................... ...................................................
7. Deduct current year's other than temporary impairment recognized....................................................................................... ................................................... .................................2,787,587
8. Deduct current year's depreciation.......................................................................................................................................... ......................................85,449 ....................................970,351
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)................................................................... ...............................31,430,573 ...............................31,526,377

10. Deduct total nonadmitted amounts.......................................................................................................................................... ................................................... ...................................................
11. Statement value at end of current period (Line 9 minus Line 10)............................................................................................ ...............................31,430,573 ...............................31,526,377

  SCHEDULE B - VERIFICATION  
  Mortgage Loans  

1 2
Prior Year Ended

Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year....................................................... ..........................1,723,540,382 ..........................1,556,919,636
2. Cost of acquired:  

2.1  Actual cost at time of acquisition...................................................................................................................................... .............................146,609,531 .............................362,606,168
2.2  Additional investment made after acquisition................................................................................................................... .................................2,097,585 .................................1,334,951

3. Capitalized deferred interest and other................................................................................................................................... ....................................570,856 .................................1,469,979
4. Accrual of discount.................................................................................................................................................................. ....................................225,530 ....................................744,653
5. Unrealized valuation increase (decrease)............................................................................................................................... ................................................... ...................................................
6. Total gain (loss) on disposals.................................................................................................................................................. ................................................... ...................................................
7. Deduct amounts received on disposals................................................................................................................................... ...............................60,788,097 .............................199,511,568
8. Deduct amortization of premium and mortgage interest points and commitment fees............................................................ ........................................5,250 ......................................23,437
9. Total foreign exchange change in book value/recorded investment excluding accrued interest............................................. ................................................... ...................................................

10. Deduct current year's other than temporary impairment recognized....................................................................................... ................................................... ...................................................
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... ..........................1,812,250,536 ..........................1,723,540,382
12. Total valuation allowance........................................................................................................................................................ ..............................(24,336,776) ..............................(23,542,198)
13. Subtotal (Line 11 plus Line 12)................................................................................................................................................ ..........................1,787,913,760 ..........................1,699,998,184
14. Deduct total nonadmitted amounts.......................................................................................................................................... ................................................... ...................................................
15. Statement value at end of current period (Line 13 minus Line 14).......................................................................................... ..........................1,787,913,760 ..........................1,699,998,184

  SCHEDULE BA - VERIFICATION  
  Other Long-Term Invested Assets  

1 2
Prior Year Ended

Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year....................................................................................................... .............................975,722,119 .............................534,866,740
2. Cost of acquired:  

2.1  Actual cost at time of acquisition...................................................................................................................................... ...............................37,934,778 .............................337,387,512
2.2  Additional investment made after acquisition................................................................................................................... .................................6,663,960 .............................178,816,513

3. Capitalized deferred interest and other................................................................................................................................... ................................................... ...................................................
4. Accrual of discount.................................................................................................................................................................. ................................................... ........................................1,875
5. Unrealized valuation increase (decrease)............................................................................................................................... ...............................46,441,660 ...............................63,092,978
6. Total gain (loss) on disposals.................................................................................................................................................. ................................................... .................................5,022,393
7. Deduct amounts received on disposals................................................................................................................................... .................................7,134,616 .............................143,307,454
8. Deduct amortization of premium and depreciation.................................................................................................................. ......................................72,898 ....................................158,438
9. Total foreign exchange change in book/adjusted carrying value............................................................................................. ................................................... ...................................................

10. Deduct current year's other than temporary impairment recognized....................................................................................... ................................................... ...................................................
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......................................................... ..........................1,059,555,003 .............................975,722,119
12. Deduct total nonadmitted amounts.......................................................................................................................................... .................................4,533,049 .................................4,532,230
13. Statement value at end of current period (Line 11 minus Line 12).......................................................................................... ..........................1,055,021,954 .............................971,189,889

  SCHEDULE D - VERIFICATION  
  Bonds and Stocks  

1 2
Prior Year Ended

Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year...................................................................... ........................19,461,877,380 ........................19,520,369,065
2. Cost of bonds and stocks acquired......................................................................................................................................... .............................739,934,129 ..........................6,506,041,132
3. Accrual of discount.................................................................................................................................................................. ...............................55,539,239 .............................234,407,076
4. Unrealized valuation increase (decrease)............................................................................................................................... .................................4,935,091 .................................7,915,911
5. Total gain (loss) on disposals.................................................................................................................................................. ...............................11,605,316 .............................496,253,412
6. Deduct consideration for bonds and stocks disposed of......................................................................................................... .............................611,220,061 ..........................7,191,228,010
7. Deduct amortization of premium.............................................................................................................................................. ...............................14,458,199 ...............................76,455,567
8. Total foreign exchange change in book/adjusted carrying value............................................................................................. ................................(1,295,461) ................................(2,503,572)
9. Deduct current year's other than temporary impairment recognized....................................................................................... .................................4,632,890 ...............................32,922,067

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)............................................................... ........................19,642,284,544 ........................19,461,877,380
11. Deduct total nonadmitted amounts.......................................................................................................................................... ................................................... ...................................................
12. Statement value at end of current period (Line 10 minus Line 11).......................................................................................... ........................19,642,284,544 ........................19,461,877,380
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  SCHEDULE D - PART 1B  
  Showing the Acquisitions, Dispositions and Non-Trading Activity  

  During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
1 2 3 4 5 6 7 8

Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
 Value Beginning During During During  Value End of  Value End of  Value End of Value December 31

NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS  

1. NAIC 1 (a)................................................................................................................ ...................10,056,011,978 .....................2,058,817,266 .....................2,036,991,657 ..........................64,137,875 ...................10,141,975,462 ............................................. ............................................. ...................10,056,011,978

2. NAIC 2 (a)................................................................................................................ .....................8,434,609,155 ........................238,837,963 ........................246,749,027 .........................(33,324,580) .....................8,393,373,511 ............................................. ............................................. .....................8,434,609,155

3. NAIC 3 (a)................................................................................................................ ........................595,048,437 ..........................33,783,931 ..........................44,746,189 ..........................16,160,262 ........................600,246,441 ............................................. ............................................. ........................595,048,437

4. NAIC 4 (a)................................................................................................................ ........................357,645,302 ..........................34,018,719 ..........................38,934,037 ...........................(5,597,040) ........................347,132,944 ............................................. ............................................. ........................357,645,302

5. NAIC 5 (a)................................................................................................................ ..........................57,432,710 ..........................24,670,796 ............................1,985,833 ...........................(2,021,937) ..........................78,095,736 ............................................. ............................................. ..........................57,432,710

6. NAIC 6 (a)................................................................................................................ ........................123,999,114 .................................63,762 ............................7,443,641 ...........................(2,907,325) ........................113,711,910 ............................................. ............................................. ........................123,999,114

7. Total Bonds.............................................................................................................. ...................19,624,746,696 .....................2,390,192,437 .....................2,376,850,384 ..........................36,447,255 ...................19,674,536,004 ..........................................0 ..........................................0 ...................19,624,746,696

PREFERRED STOCK  

8. NAIC 1..................................................................................................................... ............................................. ............................................. ............................................. ............................................. ............................................. ............................................. ............................................. .............................................

9. NAIC 2..................................................................................................................... ............................1,122,850 ............................................. ............................................. ............................................. ............................1,122,850 ............................................. ............................................. ............................1,122,850

10. NAIC 3..................................................................................................................... .................................16,200 ............................................. ............................................. ............................................. .................................16,200 ............................................. ............................................. .................................16,200

11. NAIC 4..................................................................................................................... ..........................11,172,750 ............................................. ............................1,172,750 ............................................. ..........................10,000,000 ............................................. ............................................. ..........................11,172,750

12. NAIC 5..................................................................................................................... ............................................. ............................................. ............................................. ............................................. ............................................. ............................................. ............................................. .............................................

13. NAIC 6..................................................................................................................... ...................................1,965 ............................................. ............................................. ............................................. ...................................1,965 ............................................. ............................................. ...................................1,965

14. Total Preferred Stock............................................................................................... ..........................12,313,765 ..........................................0 ............................1,172,750 ..........................................0 ..........................11,141,015 ..........................................0 ..........................................0 ..........................12,313,765

15. Total Bonds and Preferred Stock............................................................................. ...................19,637,060,461 .....................2,390,192,437 .....................2,378,023,134 ..........................36,447,255 ...................19,685,677,019 ..........................................0 ..........................................0 ...................19,637,060,461

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:  
NAIC 1 $.....56,086,995;     NAIC 2 $..........0;     NAIC 3 $..........0;     NAIC 4 $..........0;     NAIC 5 $..........0;     NAIC 6 $..........0.  
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  SCHEDULE DA - PART 1  
  Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999........................................................ ............................56,086,995 ................XXX....................... ...........................56,086,995 ..................................90,365 ..............................................

  SCHEDULE DA - VERIFICATION  
  Short-Term Investments  

1 2
Prior Year Ended

Year to Date December 31

1. Book/adjusted carrying value, December 31 of prior year....................................................................................................... .............................186,959,315 .............................161,025,676

2. Cost of short-term investments acquired................................................................................................................................. ..........................1,650,303,309 ........................57,883,647,380

3. Accrual of discount.................................................................................................................................................................. ................................................... ...................................................

4. Unrealized valuation increase (decrease)............................................................................................................................... ................................................... ...................................................

5. Total gain (loss) on disposals.................................................................................................................................................. ................................................... ...................................................

6. Deduct consideration received on disposals........................................................................................................................... ..........................1,781,175,629 ........................57,857,713,741

7. Deduct amortization of premium.............................................................................................................................................. ................................................... ...................................................

8. Total foreign exchange change in book/adjusted carrying value............................................................................................. ................................................... ...................................................

9. Deduct current year's other than temporary impairment recognized....................................................................................... ................................................... ...................................................

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)............................................................... ...............................56,086,995 .............................186,959,315

11. Deduct total nonadmitted amounts.......................................................................................................................................... ................................................... ...................................................

12. Statement value at end of current period (Line 10 minus Line 11).......................................................................................... ...............................56,086,995 .............................186,959,315
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SCHEDULE DB - PART A - VERIFICATION
  Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (Line 9, prior year)......................................................................................................................................... (6,176,710)

2. Cost paid/(consideration received) on additions................................................................................................................................................................................... 2,306,626

3. Unrealized valuation increase (decrease)............................................................................................................................................................................................. (759,154)

4. Total gain (loss) on termination recognized.......................................................................................................................................................................................... (266,129)

5. Considerations received (paid) on terminations.................................................................................................................................................................................... 3,093,400

6. Amortization..........................................................................................................................................................................................................................................

7. Adjustment to the book/adjusted carrying value of hedge item.............................................................................................................................................................

8. Total foreign exchange change in book/adjusted carrying value..........................................................................................................................................................

9. Book/adjusted carrying value at end of current period (Lines 1 + 2 + 3 + 4 - 5 + 6 + 7 + 8)................................................................................................................. (7,988,767)

10. Deduct nonadmitted assets...................................................................................................................................................................................................................

11. Statement value at end of current period (Line 9 minus Line 10).......................................................................................................................................................... (7,988,767)

SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

1. Book/adjusted carrying value, December 31, prior year (Line 6, prior year)......................................................................................................................................... 7,142,777

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)...................................................................... 2,268,113

3.1 Add:  

Change in variation margin on open contracts - Highly Effective Hedges:  

3.11 Section 1, Column 15, current year to date minus................................

3.12 Section 1, Column 15, prior year........................................................... 0

Change in variation margin on open contracts - All Other:  

3.13 Section 1, Column 18, current year to date minus................................ 309,736

3.14 Section 1, Column 18, prior year........................................................... (10,892,815) 11,202,550 11,202,550

3.2 Add:  

Change in adjustment to basis of hedged item:  

3.21 Section 1, Column 17, current year to date minus................................

3.22 Section 1, Column 17, prior year........................................................... 0

Change in amount recognized:  

3.23 Section 1, Column 19, current year to date minus................................ 309,736

3.24 Section 1, Column 19, prior year........................................................... (10,892,815) 11,202,550 11,202,550

3.3 Subtotal (Line 3.1 minus Line 3.2)......................................................................................................................................................................................................... 0

4.1 Cumulative variation margin on terminated contracts during the year......................................................... 986,807

4.2 Less:  

4.21 Amount used to adjust basis of hedged item.........................................

4.22 Amount recognized................................................................................ 986,807 986,807

4.3 Subtotal (Line 4.1 minus Line 4.2)......................................................................................................................................................................................................... 0

5. Dispositions gains (losses) on contracts terminated in prior year:  

5.1 Total gain (loss) recognized for terminations in prior year..........................................................................................................................................................

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations in prior year...................................................................................................................

6. Book/adjusted carrying value at end of current period (Lines 1 + 2 + 3.3 - 4.3 - 5.1 - 5.2)................................................................................................................... 9,410,890

7. Deduct nonadmitted assets...................................................................................................................................................................................................................

8. Statement value at end of current period (Line 6 minus Line 7)............................................................................................................................................................ 9,410,890
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Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE
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SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, Section 1, Column 14................................................................................................................................................................... (7,988,766)

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance................................................................. 9,410,890

3. Total (Line 1 plus Line 2)........................................................................................................................................................................................................................... 1,422,124

4. Part D, Section 1, Column 5.................................................................................................................................................................... 15,515,353

5. Part D, Section 1, Column 6.................................................................................................................................................................... (14,093,229)

6. Total (Line 3 minus Line 4 minus Line 5).................................................................................................................................................................................................. 0

Fair Value Check

7. Part A, Section 1, Column 16................................................................................................................................................................... (7,988,766)

8. Part B, Section 1, Column 13................................................................................................................................................................... 309,736

9. Total (Line 7 plus Line 8)........................................................................................................................................................................................................................... (7,679,030)

10. Part D, Section 1, Column 8.................................................................................................................................................................... 9,052,550

11. Part D, Section 1, Column 9.................................................................................................................................................................... (16,731,580)

12. Total (Line 9 minus Line 10 minus Line 11).............................................................................................................................................................................................. 1

Potential Exposure Check

13. Part A, Section 1, Column 21................................................................................................................................................................... 552,514

14. Part B, Section 1, Column 20................................................................................................................................................................... 4,845,240

15. Part D, Section 1, Column 11.................................................................................................................................................................. 9,605,064

16. Total (Line 13 plus Line 14 minus Line 15)............................................................................................................................................................................................... (4,207,310)
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  SCHEDULE E- VERIFICATION
  Cash Equivalents  

1 2
Prior Year Ended

Year to Date December 31

1. Book/adjusted carrying value, December 31 of prior year..................................................................................... ..........................................................0 .............................................................

2. Cost of cash equivalents acquired......................................................................................................................... ............................................................. .............................................................

3. Accrual of discount................................................................................................................................................. ............................................................. .............................................................

4. Unrealized valuation increase (decrease).............................................................................................................. ............................................................. .............................................................

5. Total gain (loss) on disposals................................................................................................................................. ............................................................. .............................................................

6. Deduct consideration received on disposals.......................................................................................................... ............................................................. .............................................................

7. Deduct amortization of premium............................................................................................................................ ............................................................. .............................................................

8. Total foreign exchange change in book/ adjusted carrying value.......................................................................... ............................................................. .............................................................

9. Deduct current year's other than temporary impairment recognized...................................................................... ............................................................. .............................................................

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).............................................. ..........................................................0 ..........................................................0

11. Deduct total nonadmitted amounts......................................................................................................................... ............................................................. .............................................................

12. Statement value at end of current period (Line 10 minus Line 11)......................................................................... ..........................................................0 ..........................................................0

NONE
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  SCHEDULE A - PART 2  
  Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter  

1 Location 4 5 6 7 8 9
2 3 Additional

Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After

Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase  
Hotel - 6555 E. Speedway........................................................................................................... Tucson...................................................... AZ............... ....02/27/2003 Various................................................................................................................................................ ................................................... ................................................... ..................................5,047,270 ......................................(10,355)
0199999.  Totals............................................................................................................................................................................................................................................... ............................................................................................................................................................ ................................................0 ................................................0 ..................................5,047,270 ......................................(10,355)
0399999.  Totals............................................................................................................................................................................................................................................... ............................................................................................................................................................ ................................................0 ................................................0 ..................................5,047,270 ......................................(10,355)

  SCHEDULE A - PART 3  
  Showing all Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on "Sales Under Contract  "

1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 11 12 13

Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,

Improvements Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and

Disposal in Encumbrances Year's Impairment Change in B./A.C.V. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost Encumbrances Prior Year Depreciation Recognized Encumbrances (11 - 9 - 10) B./A.C.V. on Disposal During Year on Disposal on Disposal on Disposal Encumbrances Incurred

NONE
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  SCHEDULE B - PART 2  
  Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter  

1 Location 4 5 6 7 8 9
2 3 Actual Additional

Cost Investment Value of
Loan Date Rate of at Time Made After Land and

Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing  
Commercial Mortgages - All Other  
8002169.......................................................... PRINCETON........................................................................................................................... NJ........................................... .................. 11/01/2013.... ...............................5.500 ................................................................................ ................................................................1,889,660 ..............................................................98,400,000
8002239.......................................................... HONOLULU............................................................................................................................ HI............................................ .................. 01/14/2014.... ...............................4.900 ..............................................................13,627,147 ................................................................................ ..............................................................21,440,000
8002248.......................................................... BERKELEY............................................................................................................................. CA.......................................... .................. 02/06/2014.... ...............................4.200 ..............................................................21,666,125 ................................................................................ ..............................................................32,026,000
8002250.......................................................... SEAFORD & MASSAPEQUA.................................................................................................. NY.......................................... .................. 01/30/2014.... ...............................4.870 ..............................................................17,543,531 ................................................................................ ..............................................................28,207,000
8002251.......................................................... LONG ISLAND CITY............................................................................................................... NY.......................................... .................. 01/09/2014.... ...............................4.250 ..............................................................39,668,000 ................................................................................ ..............................................................58,797,000
8002258.......................................................... WILTON.................................................................................................................................. CT.......................................... .................. 01/07/2014.... ...............................4.300 ................................................................9,623,880 ................................................................................ ..............................................................12,864,000
8002259.......................................................... HOUSTON.............................................................................................................................. TX........................................... .................. 01/28/2014.... ...............................5.560 ...................................................................(86,078) ...................................................................139,805 ..............................................................30,359,999
8002260.......................................................... BUFFALO............................................................................................................................... NY.......................................... .................. 02/20/2014.... ...............................5.150 ..............................................................26,398,838 ................................................................................ ..............................................................38,089,500
8002264.......................................................... DAVIE..................................................................................................................................... FL........................................... .................. 03/11/2014.... ...............................4.710 ................................................................9,760,338 ................................................................................ ..............................................................15,937,500
8002267.......................................................... ONTARIO............................................................................................................................... CA.......................................... .................. 03/03/2014.... ...............................4.150 ................................................................8,407,750 ................................................................................ ..............................................................12,122,500
0599999.  Total - Mortgages in Good Standing - Commercial Mortgages - All Other.......................................................................................... .................................................................... .......XXX....... ................XXX................. ............................................................146,609,531 ................................................................2,029,465 ............................................................348,243,499
0899999.  Total - Mortgages in Good Standing.................................................................................................................................................. .................................................................... .......XXX....... ................XXX................. ............................................................146,609,531 ................................................................2,029,465 ............................................................348,243,499
Restructured Mortgages  
Commercial Mortgages - All Other  
8001998.......................................................... WOODBRIDGE....................................................................................................................... NJ........................................... .................. 12/11/2009.... ...............................8.000 ................................................................................ ....................................................................68,120 ................................................................1,428,957
1399999.  Total - Restructured Mortgages - Commercial Mortgages - All Other................................................................................................. .................................................................... .......XXX....... ................XXX................. .............................................................................0 ....................................................................68,120 ................................................................1,428,957
1699999.  Total - Restructured Mortgages........................................................................................................................................................ .................................................................... .......XXX....... ................XXX................. .............................................................................0 ....................................................................68,120 ................................................................1,428,957
3399999.  Total Mortgages................................................................................................................................................................................ .................................................................... .......XXX....... ................XXX................. ............................................................146,609,531 ................................................................2,097,585 ............................................................349,672,456

  SCHEDULE B - PART 3  
  Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter  

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

Mortgages Closed by Repayment  
4244071........................... DENVER........................................... CO.............. ......... 05/05/2006.... 03/03/2014.... ...................4,190,080 ............................... ............................... ............................... ............................... ............................0 ............................... ...................4,190,080 ...................4,190,080 ............................... ............................... ................................0
4244073........................... ONTARIO......................................... CA.............. ......... 05/05/2006.... 03/03/2014.... ...................8,618,271 ............................... ............................... ............................... ............................... ............................0 ............................... ...................8,618,271 ...................8,618,271 ............................... ............................... ................................0
8001502........................... NEW YORK...................................... NY.............. ......... 04/19/2004.... 03/12/2014.... .................32,955,050 ............................... .....................1,022 ............................... ............................... .....................1,022 ............................... .................32,956,072 .................32,956,072 ............................... ............................... ................................0
8001512........................... DAVIE............................................... FL............... ......... 05/19/2004.... 03/11/2014.... ...................7,201,571 ............................... ........................372 ............................... ............................... ........................372 ............................... ...................7,201,943 ...................7,201,943 ............................... ............................... ................................0
0199999.  Total - Mortgages Closed by Repayment..................... ............................................................................... .................52,964,972 ............................0 .....................1,394 ............................0 ............................0 .....................1,394 ............................0 .................52,966,366 .................52,966,366 ............................0 ............................0 ................................0
Mortgages With Partial Repayments  
4008027........................... ROSELLE PARK............................... NJ............... ......... 01/18/2006.... ..................... .................15,877,353 ............................... ........................538 ............................... ............................... ........................538 ............................... .................................... ........................85,566 ............................... ............................... ................................0
4008028........................... WEST ISLIP...................................... NY.............. ......... 02/01/2006.... ..................... ...................2,486,138 ............................... ..........................75 ............................... ............................... ..........................75 ............................... .................................... ........................20,734 ............................... ............................... ................................0
4008032........................... MEMPHIS......................................... TN............... ......... 12/15/2011.... ..................... ...................8,635,718 ............................... ........................763 ............................... ............................... ........................763 ............................... .................................... ......................170,584 ............................... ............................... ................................0
4010011........................... GLENVIEW....................................... IL................ ......... 05/05/2005.... ..................... ...................3,271,575 ............................... ........................125 ............................... ............................... ........................125 ............................... .................................... ........................29,894 ............................... ............................... ................................0
4010014........................... TORRANCE...................................... CA.............. ......... 09/26/2012.... ..................... .................50,919,459 ............................... .....................2,578 ............................... ............................... .....................2,578 ............................... .................................... ......................217,294 ............................... ............................... ................................0
4013021........................... HOUSTON........................................ TX............... ......... 09/03/2008.... ..................... ...................4,115,826 ............................... ........................103 ............................... ............................... ........................103 ............................... .................................... ........................16,276 ............................... ............................... ................................0
4013022........................... MEMPHIS......................................... TN............... ......... 08/05/2011.... ..................... .................22,947,573 ............................... .....................1,228 ............................... ............................... .....................1,228 ............................... .................................... ......................103,828 ............................... ............................... ................................0
4025022........................... CHAMPAIGN.................................... IL................ ......... 09/26/2011.... ..................... ...................8,792,510 ............................... ........................138 ............................... ............................... ........................138 ............................... .................................... ........................36,700 ............................... ............................... ................................0
4029381........................... KITTERY.......................................... ME.............. ......... 02/16/2006.... ..................... ...................4,409,292 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................24,577 ............................... ............................... ................................0
4029382........................... GIBSONTON.................................... FL............... ......... 01/25/2006.... ..................... ...................2,218,315 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................11,801 ............................... ............................... ................................0
4029383........................... ATTLEBORO.................................... MA.............. ......... 03/23/2006.... ..................... ...................5,024,206 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................19,024 ............................... ............................... ................................0
4029386........................... NORCROSS..................................... GA.............. ......... 04/10/2007.... ..................... ...................5,948,128 ............................... .....................1,052 ............................... ............................... .....................1,052 ............................... .................................... ........................22,517 ............................... ............................... ................................0
4029387........................... HAMPTON........................................ GA.............. ......... 04/10/2007.... ..................... ...................2,681,076 ............................... ........................644 ............................... ............................... ........................644 ............................... .................................... ........................10,336 ............................... ............................... ................................0
4029388........................... PENSACOLA.................................... FL............... ......... 04/10/2007.... ..................... ...................6,427,326 ............................... .....................1,172 ............................... ............................... .....................1,172 ............................... .................................... ........................24,333 ............................... ............................... ................................0
4029402........................... HOUSTON........................................ TX............... ......... 08/21/2012.... ..................... .................11,665,071 ............................... ........................377 ............................... ............................... ........................377 ............................... .................................... ........................63,737 ............................... ............................... ................................0
4030024........................... HOUSTON........................................ TX............... ......... 08/08/2005.... ..................... .................12,021,383 ............................... ........................376 ............................... ............................... ........................376 ............................... .................................... ......................114,221 ............................... ............................... ................................0
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  SCHEDULE B - PART 3  
  Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter  

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

4030025........................... AUSTIN............................................ TX............... ......... 12/21/2005.... ..................... ...................9,620,076 ............................... ........................275 ............................... ............................... ........................275 ............................... .................................... ........................54,518 ............................... ............................... ................................0
4030026........................... HOUSTON........................................ TX............... ......... 07/02/2012.... ..................... ...................2,191,298 ............................... ........................194 ............................... ............................... ........................194 ............................... .................................... ..........................8,897 ............................... ............................... ................................0
4032004........................... BALTIMORE..................................... MD.............. ......... 08/19/2011.... ..................... .................12,368,392 ............................... ........................276 ............................... ............................... ........................276 ............................... .................................... ........................73,022 ............................... ............................... ................................0
4036019........................... OMAHA............................................ NE.............. ......... 08/21/2008.... ..................... ...................8,703,919 ............................... ........................127 ............................... ............................... ........................127 ............................... .................................... ........................53,676 ............................... ............................... ................................0
4046037........................... PORTLAND...................................... OR.............. ......... 11/16/2006.... ..................... ...................7,442,587 ............................... ........................255 ............................... ............................... ........................255 ............................... .................................... ........................43,202 ............................... ............................... ................................0
4046038........................... WINDSOR........................................ CT............... ......... 11/16/2006.... ..................... .................18,579,144 ............................... ........................247 ............................... ............................... ........................247 ............................... .................................... ......................104,853 ............................... ............................... ................................0
4046041........................... BRONX............................................. NY.............. ......... 06/02/2011.... ..................... .................18,017,404 ............................... .....................2,329 ............................... ............................... .....................2,329 ............................... .................................... ......................106,157 ............................... ............................... ................................0
4052066........................... ORLANDO........................................ FL............... ......... 12/07/2005.... ..................... ...................7,187,209 ............................... ........................219 ............................... ............................... ........................219 ............................... .................................... ........................63,369 ............................... ............................... ................................0
4065002........................... CINCINNATI..................................... OH.............. ......... 07/21/2005.... ..................... ...................6,406,060 ............................... ........................117 ............................... ............................... ........................117 ............................... .................................... ........................59,727 ............................... ............................... ................................0
4150001........................... ORANGE.......................................... CT............... ......... 03/08/2011.... ..................... ...................3,930,835 ............................... .....................2,002 ............................... ............................... .....................2,002 ............................... .................................... ........................20,345 ............................... ............................... ................................0
4150002........................... ORANGE.......................................... CT............... ......... 03/08/2011.... ..................... ...................5,493,227 ............................... .....................2,797 ............................... ............................... .....................2,797 ............................... .................................... ........................28,431 ............................... ............................... ................................0
4150003........................... ORANGE.......................................... CT............... ......... 03/08/2011.... ..................... ...................2,606,898 ............................... .....................1,328 ............................... ............................... .....................1,328 ............................... .................................... ........................13,492 ............................... ............................... ................................0
4150004........................... SHELTON......................................... CT............... ......... 03/08/2011.... ..................... ...................3,534,815 ............................... .....................1,800 ............................... ............................... .....................1,800 ............................... .................................... ........................18,295 ............................... ............................... ................................0
4150005........................... MILFORD......................................... CT............... ......... 03/08/2011.... ..................... ...................2,532,339 ............................... .....................1,290 ............................... ............................... .....................1,290 ............................... .................................... ........................13,107 ............................... ............................... ................................0
4150006........................... PORT CHESTER.............................. NY.............. ......... 03/08/2011.... ..................... ...................4,452,080 ............................... .....................2,267 ............................... ............................... .....................2,267 ............................... .................................... ........................23,043 ............................... ............................... ................................0
4150007........................... BOHEMIA......................................... NY.............. ......... 11/08/2011.... ..................... ...................8,466,371 ............................... ........................204 ............................... ............................... ........................204 ............................... .................................... ........................36,455 ............................... ............................... ................................0
4150008........................... HAUPPAUGE................................... NY.............. ......... 11/08/2011.... ..................... .................11,878,191 ............................... ........................183 ............................... ............................... ........................183 ............................... .................................... ........................47,799 ............................... ............................... ................................0
4150009........................... HAUPPAUGE................................... NY.............. ......... 11/08/2011.... ..................... .................10,437,099 ............................... ........................121 ............................... ............................... ........................121 ............................... .................................... ........................40,242 ............................... ............................... ................................0
4150010........................... MELVILLE......................................... NY.............. ......... 12/01/2011.... ..................... .................14,459,675 ............................... ........................354 ............................... ............................... ........................354 ............................... .................................... ........................78,108 ............................... ............................... ................................0
4150011........................... ROSLYN........................................... NY.............. ......... 08/29/2012.... ..................... ...................4,894,340 ............................... ........................288 ............................... ............................... ........................288 ............................... .................................... ........................19,596 ............................... ............................... ................................0
4150013........................... MELVILLE......................................... NY.............. ......... 10/15/2012.... ..................... .................26,328,488 ............................... .....................1,098 ............................... ............................... .....................1,098 ............................... .................................... ......................145,167 ............................... ............................... ................................0
4224002........................... HANAHAN........................................ SC.............. ......... 01/25/2005.... ..................... ...................1,784,858 ............................... ..........................90 ............................... ............................... ..........................90 ............................... .................................... ........................61,192 ............................... ............................... ................................0
4225003........................... LUBBOCK......................................... TX............... ......... 10/12/2004.... ..................... ...................1,032,233 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ..........................6,197 ............................... ............................... ................................0
4225004........................... STEWARTVILLE............................... MN.............. ......... 02/14/2005.... ..................... ...................6,860,857 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................33,950 ............................... ............................... ................................0
4225005........................... BARNEGAT...................................... NJ............... ......... 02/28/2005.... ..................... ...................6,386,047 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................32,389 ............................... ............................... ................................0
4235001........................... NASHVILLE...................................... TN............... ......... 10/18/2004.... ..................... ...................3,200,772 ............................... ........................166 ............................... ............................... ........................166 ............................... .................................... ......................114,899 ............................... ............................... ................................0
4244081........................... SANTA ROSA................................... CA.............. ......... 10/14/2008.... ..................... ...................8,298,674 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................44,130 ............................... ............................... ................................0
4244084........................... YOUNTVILLE................................... CA.............. ......... 11/24/2010.... ..................... ...................9,598,603 ............................... ........................589 ............................... ............................... ........................589 ............................... .................................... ........................50,280 ............................... ............................... ................................0
4244085........................... BODEGA BAY.................................. CA.............. ......... 12/23/2010.... ..................... ...................9,465,297 ............................... ........................582 ............................... ............................... ........................582 ............................... .................................... ........................48,971 ............................... ............................... ................................0
4265001........................... BROOKFIELD................................... WI............... ......... 05/02/2005.... ..................... ...................3,848,373 ............................... ........................120 ............................... ............................... ........................120 ............................... .................................... ........................35,494 ............................... ............................... ................................0
4265002........................... NEW BERLIN................................... WI............... ......... 07/13/2005.... ..................... ...................2,109,905 ............................... ..........................74 ............................... ............................... ..........................74 ............................... .................................... ........................33,101 ............................... ............................... ................................0
4265003........................... BAYSIDE.......................................... WI............... ......... 07/13/2005.... ..................... ...................4,549,508 ............................... ........................474 ............................... ............................... ........................474 ............................... .................................... ........................71,405 ............................... ............................... ................................0
4265004........................... MADISON......................................... WI............... ......... 07/14/2005.... ..................... ...................3,264,344 ............................... ..........................52 ............................... ............................... ..........................52 ............................... .................................... ........................14,943 ............................... ............................... ................................0
4265005........................... MADISON......................................... WI............... ......... 07/14/2005.... ..................... ...................5,510,699 ............................... ..........................90 ............................... ............................... ..........................90 ............................... .................................... ........................23,617 ............................... ............................... ................................0
4265008........................... VIRGINIA BEACH............................. VA............... ......... 12/01/2011.... ..................... ...................8,419,992 ............................... ........................336 ............................... ............................... ........................336 ............................... .................................... ........................44,144 ............................... ............................... ................................0
4265009........................... WAUKESHA..................................... WI............... ......... 03/01/2012.... ..................... ...................1,266,368 ............................... ..........................30 ............................... ............................... ..........................30 ............................... .................................... ..........................5,114 ............................... ............................... ................................0
4265010........................... NEW BERLIN................................... WI............... ......... 03/01/2012.... ..................... .................14,952,978 ............................... ........................356 ............................... ............................... ........................356 ............................... .................................... ........................60,380 ............................... ............................... ................................0
4270005........................... HOMESTEAD................................... FL............... ......... 07/11/2011.... ..................... ...................4,160,518 ............................... ........................171 ............................... ............................... ........................171 ............................... .................................... ........................23,688 ............................... ............................... ................................0
4271009........................... TROY............................................... MI............... ......... 05/23/2007.... ..................... ...................2,844,312 ............................... ..........................81 ............................... ............................... ..........................81 ............................... .................................... ........................21,241 ............................... ............................... ................................0
4280003........................... ATLANTA......................................... GA.............. ......... 04/25/2007.... ..................... .................10,226,404 ............................... ........................222 ............................... ............................... ........................222 ............................... .................................... ......................127,174 ............................... ............................... ................................0
4282004........................... JUPITER........................................... FL............... ......... 11/21/2005.... ..................... ...................5,285,049 ............................... ........................196 ............................... ............................... ........................196 ............................... .................................... ........................47,227 ............................... ............................... ................................0
4450800........................... RICHMOND...................................... VA............... ......... 08/18/1995.... ..................... ......................180,259 ............................... ............................9 ............................... ............................... ............................9 ............................... .................................... ........................24,059 ............................... ............................... ................................0
4451290........................... SCOTTSVILLE.................................. KY............... ......... 10/10/1995.... ..................... ......................580,021 ............................... ..........................15 ............................... ............................... ..........................15 ............................... .................................... ........................26,251 ............................... ............................... ................................0
4451650........................... VALDESE......................................... NC.............. ......... 02/02/1996.... ..................... ......................433,190 ............................... ..........................17 ............................... ............................... ..........................17 ............................... .................................... ........................44,280 ............................... ............................... ................................0
4454590........................... TUMWATER..................................... WA.............. ......... 06/07/1996.... ..................... ........................60,576 ............................... ............................4 ............................... ............................... ............................4 ............................... .................................... ........................25,640 ............................... ............................... ................................0
4454760........................... JACKSONVILLE............................... FL............... ......... 09/18/1996.... ..................... ......................473,787 ............................... ..........................17 ............................... ............................... ..........................17 ............................... .................................... ........................37,517 ............................... ............................... ................................0
4454820........................... RAVENSWOOD................................ WV.............. ......... 10/01/1996.... ..................... ......................312,335 ............................... ..........................11 ............................... ............................... ..........................11 ............................... .................................... ........................24,023 ............................... ............................... ................................0
4454920........................... CLARKSVILLE.................................. GA.............. ......... 10/08/1996.... ..................... ......................292,010 ............................... ..........................11 ............................... ............................... ..........................11 ............................... .................................... ........................23,239 ............................... ............................... ................................0
4457320........................... JACKSONVILLE............................... FL............... ......... 12/18/1996.... ..................... ......................541,032 ............................... ..........................20 ............................... ............................... ..........................20 ............................... .................................... ........................38,951 ............................... ............................... ................................0
4457330........................... GORDONSVILLE.............................. VA............... ......... 12/30/1996.... ..................... ......................537,083 ............................... ..........................18 ............................... ............................... ..........................18 ............................... .................................... ........................38,737 ............................... ............................... ................................0
4500001........................... WESTERVILLE................................. OH.............. ......... 10/09/2012.... ..................... .................14,144,882 ............................... ........................860 ............................... ............................... ........................860 ............................... .................................... ........................76,894 ............................... ............................... ................................0
4850008........................... ATLANTIC CITY............................... NJ............... ......... 02/10/2012.... ..................... .................16,959,911 ............................... .....................2,089 ............................... ............................... .....................2,089 ............................... .................................... ......................117,107 ............................... ............................... ................................0
5550009........................... SACRAMENTO................................. CA.............. ......... 03/30/2012.... ..................... .................31,424,596 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ......................153,159 ............................... ............................... ................................0
5550010........................... OAKLAND......................................... CA.............. ......... 12/17/2012.... ..................... .................34,145,639 ............................... ....................(1,741) ............................... ............................... ....................(1,741) ............................... .................................... ......................129,589 ............................... ............................... ................................0
6002302........................... CARSON CITY................................. CA.............. ......... 03/13/2003.... ..................... ...................3,126,127 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................21,795 ............................... ............................... ................................0
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6002303........................... CARSON CITY................................. CA.............. ......... 03/13/2003.... ..................... ...................3,538,640 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................24,640 ............................... ............................... ................................0
6002304........................... CARSON.......................................... CA.............. ......... 04/23/2003.... ..................... ...................7,431,472 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................51,175 ............................... ............................... ................................0
6002307........................... BROOKLYN...................................... NY.............. ......... 05/22/2003.... ..................... ...................5,472,593 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ......................108,445 ............................... ............................... ................................0
6002310........................... SPRINGFIELD.................................. NJ............... ......... 06/23/2003.... ..................... .................13,344,895 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................92,675 ............................... ............................... ................................0
6002316........................... GERMANTOWN............................... TN............... ......... 10/30/2003.... ..................... ...................8,193,691 ............................... ........................230 ............................... ............................... ........................230 ............................... .................................... ......................151,931 ............................... ............................... ................................0
6002317........................... ROCHESTER................................... NY.............. ......... 11/24/2003.... ..................... ...................5,865,175 ............................... ........................154 ............................... ............................... ........................154 ............................... .................................... ......................106,257 ............................... ............................... ................................0
6002319........................... WESTLAND...................................... MI............... ......... 12/18/2003.... ..................... ...................1,876,149 ............................... ........................143 ............................... ............................... ........................143 ............................... .................................... ........................79,105 ............................... ............................... ................................0
6002403........................... PORTLAND...................................... OR.............. ......... 04/22/2004.... ..................... ...................5,689,526 ............................... ........................267 ............................... ............................... ........................267 ............................... .................................... ........................49,105 ............................... ............................... ................................0
6002405........................... RANDOLPH...................................... NJ............... ......... 12/16/2004.... ..................... ...................2,060,095 ............................... ........................187 ............................... ............................... ........................187 ............................... .................................... ........................33,724 ............................... ............................... ................................0
6002508........................... MANHASSET................................... NY.............. ......... 08/18/2005.... ..................... ...................7,227,549 ............................... ........................135 ............................... ............................... ........................135 ............................... .................................... ........................44,127 ............................... ............................... ................................0
6002511........................... NILES............................................... IL................ ......... 11/01/2005.... ..................... ...................5,099,522 ............................... ..........................96 ............................... ............................... ..........................96 ............................... .................................... ........................51,683 ............................... ............................... ................................0
6002512........................... HASTINGS....................................... MI............... ......... 11/14/2005.... ..................... ...................8,836,208 ............................... ........................274 ............................... ............................... ........................274 ............................... .................................... ........................79,873 ............................... ............................... ................................0
6002514........................... WILMINGTON.................................. NC.............. ......... 12/08/2005.... ..................... ...................7,767,568 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................69,011 ............................... ............................... ................................0
6002515........................... NORFOLK........................................ VA............... ......... 01/10/2006.... ..................... ...................9,899,304 ............................... ........................114 ............................... ............................... ........................114 ............................... .................................... ........................55,541 ............................... ............................... ................................0
6002601........................... DILLSBURG..................................... PA............... ......... 01/04/2006.... ..................... ...................1,225,840 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................17,211 ............................... ............................... ................................0
6002608........................... LOUISVILLE..................................... KY............... ......... 03/30/2006.... ..................... ...................6,548,216 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................35,871 ............................... ............................... ................................0
6002612........................... PHILADELPHIA................................ PA............... ......... 12/21/2006.... ..................... ...................3,422,318 ............................... ..........................75 ............................... ............................... ..........................75 ............................... .................................... ........................43,393 ............................... ............................... ................................0
7040650........................... BLOOMFIELD................................... NY.............. ......... 06/25/1996.... ..................... ......................115,035 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................20,786 ............................... ............................... ................................0
7040670........................... PALMYRA......................................... NY.............. ......... 01/24/1997.... ..................... ......................229,348 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................17,057 ............................... ............................... ................................0
8001192........................... MISSOURI CITY............................... TX............... ......... 12/03/1998.... ..................... ...................1,169,570 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................47,973 ............................... ............................... ................................0
8001252........................... LOUISVILLE..................................... KY............... ......... 12/06/1999.... ..................... ...................2,443,920 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................53,665 ............................... ............................... ................................0
8001253........................... LOUISVILLE..................................... KY............... ......... 12/06/1999.... ..................... ......................523,697 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................11,500 ............................... ............................... ................................0
8001304........................... LAKE PARK...................................... FL............... ......... 07/31/2000.... ..................... ...................2,572,066 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................82,552 ............................... ............................... ................................0
8001362........................... OFALLON......................................... MO.............. ......... 03/08/2002.... ..................... ......................744,370 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ..........................8,258 ............................... ............................... ................................0
8001363........................... ST PETERS...................................... MO.............. ......... 03/08/2002.... ..................... ...................4,131,256 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................45,829 ............................... ............................... ................................0
8001410........................... CLEARWATER................................. FL............... ......... 10/29/2002.... ..................... ...................4,277,664 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................44,428 ............................... ............................... ................................0
8001435........................... ATLANTA......................................... GA.............. ......... 05/01/2003.... ..................... ...................1,538,103 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................11,230 ............................... ............................... ................................0
8001444........................... ARLINGTON..................................... TX............... ......... 06/16/2003.... ..................... ...................1,696,893 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................34,444 ............................... ............................... ................................0
8001458........................... PLANTATION................................... FL............... ......... 08/13/2003.... ..................... ...................3,812,076 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................75,586 ............................... ............................... ................................0
8001477........................... CHESTERFIELD............................... MO.............. ......... 10/16/2003.... ..................... ...................2,786,591 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................40,371 ............................... ............................... ................................0
8001521........................... LOUISVILLE..................................... KY............... ......... 06/07/2004.... ..................... ...................1,908,099 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................37,707 ............................... ............................... ................................0
8001530........................... STATEN ISLAND.............................. NY.............. ......... 07/30/2004.... ..................... ...................5,102,562 ............................... ........................128 ............................... ............................... ........................128 ............................... .................................... ........................85,610 ............................... ............................... ................................0
8001570........................... AUGUSTA........................................ GA.............. ......... 01/31/2005.... ..................... ...................1,298,711 ............................... ..........................37 ............................... ............................... ..........................37 ............................... .................................... ........................44,511 ............................... ............................... ................................0
8001575........................... NEWBURGH.................................... NY.............. ......... 02/03/2005.... ..................... ...................4,661,527 ............................... ..........................98 ............................... ............................... ..........................98 ............................... .................................... ........................44,271 ............................... ............................... ................................0
8001582........................... WOODSTOCK.................................. GA.............. ......... 02/22/2005.... ..................... ...................1,863,476 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................17,705 ............................... ............................... ................................0
8001583........................... BUFORD.......................................... GA.............. ......... 02/22/2005.... ..................... ...................3,703,767 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................31,939 ............................... ............................... ................................0
8001597........................... BIRMINGHAM.................................. AL............... ......... 04/18/2005.... ..................... ...................4,186,430 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................32,644 ............................... ............................... ................................0
8001613........................... SYLVANIA........................................ OH.............. ......... 07/14/2005.... ..................... ...................3,531,662 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................32,984 ............................... ............................... ................................0
8001621........................... NEWPORT....................................... MI............... ......... 08/12/2005.... ..................... ...................9,049,074 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................44,938 ............................... ............................... ................................0
8001622........................... SACRAMENTO................................. CA.............. ......... 08/24/2005.... ..................... .................14,242,153 ............................... ........................586 ............................... ............................... ........................586 ............................... .................................... ........................63,275 ............................... ............................... ................................0
8001625........................... AKRON............................................. OH.............. ......... 09/01/2005.... ..................... ...................1,714,267 ............................... ..........................53 ............................... ............................... ..........................53 ............................... .................................... ........................52,492 ............................... ............................... ................................0
8001637........................... FLANDERS....................................... NJ............... ......... 10/27/2005.... ..................... .................15,140,216 ............................... .....................3,079 ............................... ............................... .....................3,079 ............................... .................................... ........................63,836 ............................... ............................... ................................0
8001641........................... BIRMINGHAM.................................. AL............... ......... 11/03/2005.... ..................... ...................3,718,928 ............................... ........................114 ............................... ............................... ........................114 ............................... .................................... ......................109,862 ............................... ............................... ................................0
8001643........................... MARIETTA....................................... GA.............. ......... 11/03/2005.... ..................... ...................7,549,743 ............................... .....................3,807 ............................... ............................... .....................3,807 ............................... .................................... ........................44,986 ............................... ............................... ................................0
8001682........................... PARACHUTE.................................... CO.............. ......... 01/20/2006.... ..................... ...................3,180,054 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................17,418 ............................... ............................... ................................0
8001683........................... PARACHUTE.................................... CO.............. ......... 01/20/2006.... ..................... ...................6,448,442 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................35,321 ............................... ............................... ................................0
8001684........................... PARACHUTE.................................... CO.............. ......... 01/20/2006.... ..................... ...................2,296,706 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................12,580 ............................... ............................... ................................0
8001689........................... CHESTERFIELD............................... MO.............. ......... 01/30/2006.... ..................... ...................7,891,645 ............................... ..........................80 ............................... ............................... ..........................80 ............................... .................................... ........................44,147 ............................... ............................... ................................0
8001695........................... SAN ANTONIO................................. TX............... ......... 03/02/2006.... ..................... ...................2,932,900 ............................... ........................139 ............................... ............................... ........................139 ............................... .................................... ........................42,422 ............................... ............................... ................................0
8001700........................... EAST HILLS..................................... NY.............. ......... 03/14/2006.... ..................... ...................2,848,126 ............................... ........................267 ............................... ............................... ........................267 ............................... .................................... ........................16,130 ............................... ............................... ................................0
8001714........................... NEW YORK...................................... NY.............. ......... 11/17/2005.... ..................... .................22,402,774 ............................... ...................19,341 ............................... ............................... ...................19,341 ............................... .................................... ......................104,110 ............................... ............................... ................................0
8001751........................... BALTIMORE..................................... MD.............. ......... 08/10/2006.... ..................... ...................4,023,438 ............................... ........................144 ............................... ............................... ........................144 ............................... .................................... ........................20,452 ............................... ............................... ................................0
8001755........................... MIAMI BEACH.................................. FL............... ......... 08/16/2006.... ..................... ...................1,751,646 ............................... ........................119 ............................... ............................... ........................119 ............................... .................................... ..........................9,006 ............................... ............................... ................................0
8001756........................... MIAMI BEACH.................................. FL............... ......... 08/16/2006.... ..................... ...................1,909,435 ............................... ..........................45 ............................... ............................... ..........................45 ............................... .................................... ..........................9,812 ............................... ............................... ................................0
8001758........................... MIAMI BEACH.................................. FL............... ......... 08/16/2006.... ..................... ......................350,399 ............................... ..........................14 ............................... ............................... ..........................14 ............................... .................................... ..........................1,801 ............................... ............................... ................................0
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8001759........................... MIAMI BEACH.................................. FL............... ......... 08/16/2006.... ..................... ......................354,082 ............................... ..........................23 ............................... ............................... ..........................23 ............................... .................................... ..........................1,820 ............................... ............................... ................................0
8001764........................... WATCHUNG..................................... NJ............... ......... 09/20/2006.... ..................... .................13,694,662 ............................... ........................163 ............................... ............................... ........................163 ............................... .................................... ........................57,961 ............................... ............................... ................................0
8001771........................... PHILADELPHIA................................ PA............... ......... 10/26/2006.... ..................... ...................2,867,959 ............................... ..........................67 ............................... ............................... ..........................67 ............................... .................................... ........................14,448 ............................... ............................... ................................0
8001779........................... TROY............................................... OH.............. ......... 10/30/2006.... ..................... ...................4,444,409 ............................... ........................162 ............................... ............................... ........................162 ............................... .................................... ........................35,016 ............................... ............................... ................................0
8001780........................... TROY............................................... OH.............. ......... 10/30/2006.... ..................... ...................3,728,784 ............................... ........................134 ............................... ............................... ........................134 ............................... .................................... ........................24,776 ............................... ............................... ................................0
8001791........................... SHREVEPORT................................. LA............... ......... 11/16/2006.... ..................... ...................7,991,878 ............................... ........................253 ............................... ............................... ........................253 ............................... .................................... ........................43,541 ............................... ............................... ................................0
8001792........................... NEW YORK...................................... NY.............. ......... 11/16/2006.... ..................... ...................5,324,977 ............................... ........................160 ............................... ............................... ........................160 ............................... .................................... ........................29,130 ............................... ............................... ................................0
8001794........................... MONTGOMERY............................... AL............... ......... 11/16/2006.... ..................... ...................8,715,117 ............................... ........................807 ............................... ............................... ........................807 ............................... .................................... ........................45,256 ............................... ............................... ................................0
8001797........................... KANSAS CITY.................................. KS............... ......... 11/21/2006.... ..................... ...................1,779,677 ............................... .....................1,086 ............................... ............................... .....................1,086 ............................... .................................... ..........................9,105 ............................... ............................... ................................0
8001820........................... RESEDA........................................... CA.............. ......... 01/31/2007.... ..................... ...................7,600,464 ............................... ........................192 ............................... ............................... ........................192 ............................... .................................... ........................39,877 ............................... ............................... ................................0
8001823........................... JERSEY CITY................................... NJ............... ......... 01/25/2007.... ..................... .................18,131,013 ............................... ........................314 ............................... ............................... ........................314 ............................... .................................... ........................80,183 ............................... ............................... ................................0
8001880........................... RALEIGH.......................................... NC.............. ......... 05/10/2007.... ..................... ...................2,391,325 ............................... ..........................56 ............................... ............................... ..........................56 ............................... .................................... ........................28,564 ............................... ............................... ................................0
8001887........................... HOUSTON........................................ TX............... ......... 05/17/2007.... ..................... ...................9,289,056 ............................... ........................249 ............................... ............................... ........................249 ............................... .................................... ........................52,865 ............................... ............................... ................................0
8001930........................... NEW YORK...................................... NY.............. ......... 08/23/2007.... ..................... .................11,821,870 ............................... .....................1,243 ............................... ............................... .....................1,243 ............................... .................................... ........................43,293 ............................... ............................... ................................0
8001962........................... ATLANTA......................................... GA.............. ......... 12/17/2007.... ..................... ...................4,751,157 ............................... .....................2,525 ............................... ............................... .....................2,525 ............................... .................................... ........................33,172 ............................... ............................... ................................0
8001963........................... APACHE JUNCTION........................ AZ............... ......... 12/20/2007.... ..................... ...................3,146,272 ............................... ............................... ............................... ............................... ............................0 ............................... .................................... ........................12,815 ............................... ............................... ................................0
8001977........................... BELLEVUE....................................... WA.............. ......... 08/28/2008.... ..................... ...................8,397,837 ............................... ........................368 ............................... ............................... ........................368 ............................... .................................... ........................34,528 ............................... ............................... ................................0
8001986........................... WAREHAM....................................... MA.............. ......... 09/16/2008.... ..................... ...................1,381,090 ............................... ..........................94 ............................... ............................... ..........................94 ............................... .................................... ..........................6,705 ............................... ............................... ................................0
8001987........................... EVERETT......................................... MA.............. ......... 09/16/2008.... ..................... ...................1,289,017 ............................... ..........................88 ............................... ............................... ..........................88 ............................... .................................... ..........................6,258 ............................... ............................... ................................0
8001988........................... SOMERVILLE................................... MA.............. ......... 09/16/2008.... ..................... ...................1,942,361 ............................... ........................133 ............................... ............................... ........................133 ............................... .................................... ..........................9,430 ............................... ............................... ................................0
8002002........................... CHICAGO......................................... IL................ ......... 05/26/2010.... ..................... ...................5,191,570 ............................... ........................360 ............................... ............................... ........................360 ............................... .................................... ........................73,194 ............................... ............................... ................................0
8002015........................... EAST HILLS..................................... NY.............. ......... 10/05/2010.... ..................... .................13,200,873 ............................... ........................158 ............................... ............................... ........................158 ............................... .................................... ........................74,246 ............................... ............................... ................................0
8002063........................... STAMFORD...................................... CT............... ......... 11/10/2011.... ..................... .................24,816,437 ............................... .....................4,697 ............................... ............................... .....................4,697 ............................... .................................... ......................121,195 ............................... ............................... ................................0
8002105........................... GLENDALE....................................... WI............... ......... 06/15/2012.... ..................... .................25,394,702 ............................... .....................2,199 ............................... ............................... .....................2,199 ............................... .................................... ......................142,518 ............................... ............................... ................................0
8002168........................... NORTH LAS VEGAS........................ NV.............. ......... 04/29/2013.... ..................... ...................9,938,445 ............................... ........................373 ............................... ............................... ........................373 ............................... .................................... ........................38,125 ............................... ............................... ................................0
8002192........................... WEST CHESTER............................. PA............... ......... 06/20/2013.... ..................... ...................9,940,482 ............................... ........................607 ............................... ............................... ........................607 ............................... .................................... ........................51,823 ............................... ............................... ................................0
8002193........................... CARROLLTON................................. GA.............. ......... 06/26/2013.... ..................... ...................8,214,251 ............................... ........................199 ............................... ............................... ........................199 ............................... .................................... ........................41,971 ............................... ............................... ................................0
8002204........................... WOODBURY.................................... NY.............. ......... 08/12/2013.... ..................... .................14,638,923 ............................... ........................652 ............................... ............................... ........................652 ............................... .................................... ........................59,639 ............................... ............................... ................................0
8002205........................... WOODBURY.................................... NY.............. ......... 08/12/2013.... ..................... ...................4,653,711 ............................... ........................270 ............................... ............................... ........................270 ............................... .................................... ........................19,145 ............................... ............................... ................................0
8002223........................... SAN FRANCISCO............................ CA.............. ......... 11/21/2013.... ..................... .................29,702,775 ............................... ........................863 ............................... ............................... ........................863 ............................... .................................... ......................242,908 ............................... ............................... ................................0
8002231........................... BELLEVUE....................................... WA.............. ......... 10/28/2013.... ..................... ...................6,675,454 ............................... ........................367 ............................... ............................... ........................367 ............................... .................................... ........................23,954 ............................... ............................... ................................0
8002258........................... WILTON............................................ CT............... ......... 01/07/2014.... ..................... .................................... ............................... ........................379 ............................... ............................... ........................379 ............................... .................................... ........................13,173 ............................... ............................... ................................0
0299999.  Total - Mortgages With Partial Repayments................. ............................................................................... ............1,107,904,794 ............................0 ...................80,861 ............................0 ............................0 ...................80,861 ............................0 ................................0 ...................7,821,731 ............................0 ............................0 ................................0
0599999.  Total Mortgages........................................................... ............................................................................... ............1,160,869,766 ............................0 ...................82,256 ............................0 ............................0 ...................82,256 ............................0 .................52,966,366 .................60,788,097 ............................0 ............................0 ................................0
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  SCHEDULE BA - PART 2  
  Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter  

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 Actual Additional Commitment

Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of

Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated  

0 Roystone Capital Partners, LP.................................................................................................. New York............................................ NY......... Roystone Capital Partners, LP................................................................................. ................. 01/02/2014.... ................. ..................30,000,000 ..................................... ..................................... ..................................... ................6.3
0 Ares Corporate Opportunities Fund III, L.P............................................................................... Los Angeles....................................... CA......... Ares Corporate Opportunities Fund III, L.P.............................................................. ................. 08/01/2008.... ................. ..................................... .........................13,194 ..................................... .......................753,917 ................0.1
0 CLARUS LIFESCIENCES II...................................................................................................... Cambridge.......................................... MA......... CLARUS LIFESCIENCES II..................................................................................... ................. 08/19/2008.... ..............1 ..................................... .........................83,950 ..................................... .......................812,689 ................0.7
0 H PARTNERS, LP..................................................................................................................... New York............................................ NY......... H PARTNERS, LP.................................................................................................... ................. 01/02/2013.... ..............5 ..................................... ....................5,000,000 ..................................... ..................................... ................6.2
0 HIGHSTAR CAPITAL III, L.P..................................................................................................... New York............................................ NY......... HIGHSTAR CAPITAL III, L.P................................................................................... ................. 05/25/2007.... ................. ..................................... .......................117,771 ..................................... .......................422,943 ................0.7
0 Kelso Investment Associates, L.P. (KIA VIII)............................................................................. New York............................................ NY......... Kelso Investment Associates, L.P. (KIA VIII)........................................................... ................. 11/29/2007.... ..............3 ..................................... .........................94,153 ..................................... ....................1,302,336 ................0.2
0 Oak Hill Capital Partners III, L.P................................................................................................ Stamford............................................. CT.......... Oak Hill Capital Partners III, L.P.............................................................................. ................. 01/17/2008.... ..............3 ..................................... .........................26,301 ..................................... ....................1,321,704 ................0.1
0 Platinum Equity Capital Partners II, L.P.................................................................................... Beverly Hills....................................... CA......... Platinum Equity Capital Partners II, L.P................................................................... ................. 02/06/2008.... ..............3 ..................................... .........................15,511 ..................................... .......................906,255 ................0.2
0 Ridgemont Equity Partners I, LP............................................................................................... Charlotte............................................. NC......... Ridgemont Equity Partners I, LP.............................................................................. ................. 03/02/2012.... ................. ..................................... .......................262,790 ..................................... ..................15,240,261 ................3.3
0 TPG PARTNERS VI.................................................................................................................. San Francisco.................................... CA......... TPG PARTNERS VI................................................................................................. ................. 05/30/2008.... ..............3 ..................................... .........................63,759 ..................................... ....................1,127,107 ................0.0
0 TPG STAR, L.P......................................................................................................................... Fort Worth.......................................... TX.......... TPG STAR, L.P........................................................................................................ ................. 12/12/2007.... ..............3 ..................................... .........................61,755 ..................................... .......................527,115 ................0.4

1599999.  Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............................................................. ................................................................................................................................................................................................... ..................30,000,000 ....................5,739,184 ..................................0 ..................22,414,327 .......XXX........
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated  

0 Brickell Bayview Apartments, LP............................................................................................... Miami.................................................. FL.......... Brickell Bayview Apartments, LP............................................................................. ................. 03/28/2014.... ................. ....................7,934,778 .......................490,000 ..................................... ..................12,832,892 ..............45.3
0 Blackstone Real Estate Special Situations Fund II 2 L.P.......................................................... New York............................................ NY......... Blackstone Real Estate Special Situations Fund II 2 L.P........................................ ................. 08/07/2008.... ................. ..................................... ...........................4,776 ..................................... ....................2,740,511 ................3.8

1799999.  Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..................................................................... ................................................................................................................................................................................................... ....................7,934,778 .......................494,776 ..................................0 ..................15,573,403 .......XXX........
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated  

0 GS Mezzanine Partners V, L.P.................................................................................................. New York............................................ NY......... GS Mezzanine Partners V, L.P................................................................................ ................. 12/28/2007.... ..............3 ..................................... .......................430,000 ..................................... ....................1,264,735 ................0.1
2199999.  Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.............................................................................. ................................................................................................................................................................................................... ..................................0 .......................430,000 ..................................0 ....................1,264,735 .......XXX........
4499999.  Subtotal - Unaffiliated................................................................................................................................................................................................................... ................................................................................................................................................................................................... ..................37,934,778 ....................6,663,960 ..................................0 ..................39,252,465 .......XXX........
4699999.  Totals........................................................................................................................................................................................................................................... ................................................................................................................................................................................................... ..................37,934,778 ....................6,663,960 ..................................0 ..................39,252,465 .......XXX........

SCHEDULE BA - PART 3  
  Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter  

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14

Book/Adjusted Current Year's Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) Other Than Capitalized Total Foreign Carrying Value Foreign

Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally Disposal Encumbrances, Increase (Amortization)/ Impairment Interest B./A.C.V Change in Encumbrances Gain (Loss) Gain (Loss) Gain (Loss) Investment

Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration on Disposal on Disposal on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated  

0 Blackstone Credit Liquidity Partners, L.P...................... New York.......................... NY... Partial distribution................................................... 04/18/2008 01/24/2014 ...............99,539 ........................ ........................ ........................ ........................ .....................0 ........................ .................2,646 ..............2,646 ...................... ...................... ...................0 ......................
0 GRACIE CREDIT OPPORTUNITIES FUND, LP........... New York.......................... NY... Full withdrawal....................................................... 01/03/2011 03/31/2014 ..........2,083,524 .......3,329,640 ........................ ........................ ........................ .......3,329,640 ........................ ..........5,413,164 .......5,413,164 ...................... ...................... ...................0 ....(5,413,164)
0 HIGHSTAR CAPITAL III, L.P......................................... New York.......................... NY... Partial distribution................................................... 05/25/2007 03/28/2014 ........10,401,027 ........................ ........................ ........................ ........................ .....................0 ........................ ...............55,721 ............55,721 ...................... ...................... ...................0 ......................
0 Kelso Investment Associates, L.P. (KIA VIII)................. New York.......................... NY... Partial distribution................................................... 11/29/2007 03/27/2014 ..........6,354,214 ........................ ........................ ........................ ........................ .....................0 ........................ ...............24,475 ............24,475 ...................... ...................... ...................0 ......................
0 Oak Hill Capital Partners III, L.P.................................... Stamford........................... CT.... Partial distribution................................................... 01/17/2008 03/27/2014 ..........3,920,681 ........................ ........................ ........................ ........................ .....................0 ........................ ...............28,961 ............28,961 ...................... ...................... ...................0 ......................
0 PineBridge Secondary Partners II, L.P.......................... George Town.................... CYM Partial distribution................................................... 08/28/2008 Various...... ........38,031,890 ........................ ........................ ........................ ........................ .....................0 ........................ ..........1,006,399 .......1,006,399 ...................... ...................... ...................0 ......................
0 Platinum Equity Capital Partners II, L.P........................ Beverly Hills...................... CA... Partial distribution................................................... 02/06/2008 Various...... ..........3,415,067 ........................ ........................ ........................ ........................ .....................0 ........................ ...............68,569 ............68,569 ...................... ...................... ...................0 ......................
0 TPG PARTNERS VI...................................................... San Francisco................... CA... Partial distribution................................................... 05/30/2008 03/19/2014 ..........4,006,317 ........................ ........................ ........................ ........................ .....................0 ........................ ...............32,626 ............32,626 ...................... ...................... ...................0 ......................
0 TSG6 LP........................................................................ San Francisco................... CA... Partial distribution................................................... 07/02/2012 01/02/2014 ..........7,185,997 ........................ ........................ ........................ ........................ .....................0 ........................ ...............90,543 ............90,543 ...................... ...................... ...................0 ......................

1599999.  Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated....................................................................................................... ........75,498,256 .......3,329,640 .....................0 .....................0 .....................0 .......3,329,640 .....................0 ..........6,723,104 .......6,723,104 ...................0 ...................0 ...................0 ....(5,413,164)
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated  

0
Blackstone Real Estate Special Situations Fund II 2
L.P. New York.......................... NY... Partial distribution................................................... 08/07/2008 Various...... ..........2,586,251 ........................ ........................ ........................ ........................ .....................0 ........................ ...............68,141 ............68,141 ...................... ...................... ...................0 ......................

1799999.  Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............................................................................................................... ..........2,586,251 .....................0 .....................0 .....................0 .....................0 .....................0 .....................0 ...............68,141 ............68,141 ...................0 ...................0 ...................0 ...................0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated  

0 GS Mezzanine Partners V, L.P...................................... New York.......................... NY... Partial distribution................................................... 12/28/2007 01/30/2014 ..........1,779,251 ........................ ........................ ........................ ........................ .....................0 ........................ .............343,371 ..........343,371 ...................... ...................... ...................0 ......................
2199999.  Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated........................................................................................................................ ..........1,779,251 .....................0 .....................0 .....................0 .....................0 .....................0 .....................0 .............343,371 ..........343,371 ...................0 ...................0 ...................0 ...................0
4499999.  Subtotal - Unaffiliated............................................................................................................................... .......................................................................................................................... ........79,863,758 .......3,329,640 .....................0 .....................0 .....................0 .......3,329,640 .....................0 ..........7,134,616 .......7,134,616 ...................0 ...................0 ...................0 ....(5,413,164)
4699999.  Totals........................................................................................................................................................ .......................................................................................................................... ........79,863,758 .......3,329,640 .....................0 .....................0 .....................0 .......3,329,640 .....................0 ..........7,134,616 .......7,134,616 ...................0 ...................0 ...................0 ....(5,413,164)
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  SCHEDULE D - PART 3  
  Show all Long-Term Bonds and Stock Acquired During the Current Quarter  

1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation

CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - U.S. Government  
38376G F6 2 GNMA SER 2011-16 CL Z   4.023% 04/16/53.................................................................................................... ........... ....03/01/2014 Interest Capitalization................................................................................................................ ............................................... .......................................87,927 .......................................87,927 ................................................... 1................................
38376G U3 2 GNMA SER 2011-77 CL Z   4.236% 05/16/51.................................................................................................... ........... ....03/01/2014 Interest Capitalization................................................................................................................ ............................................... .......................................72,118 .......................................72,118 ................................................... 1................................
911760 TM 8 VENDEE MTG TR SER 2003-2 CL Z   5.000% 0............................................................................................... ........... ....03/01/2014 Interest Capitalization................................................................................................................ ............................................... .......................................62,538 .......................................62,538 ................................................... 1................................

0599999.  Total Bonds - U.S Government..................................................................................................................................................................................... .................................................................................................................................................................................................... .....................................222,583 .....................................222,583 ................................................0 ..........XXX.................

Bonds - All Other Government  
05477L AA 4 AZERBAIJAN REP UNSECD BD   4.750% 03/18/............................................................................................. F......... ....03/10/2014 DB ALEX BROWN.................................................................................................................... ............................................... ..................................2,418,918 ..................................2,467,000 ................................................... 2FE...........................
105860 AA 8 BRAZIL MINAS SPE SECD PASSTHRU BD   5.33........................................................................................... F......... ....03/28/2014 Barclays EM.............................................................................................................................. ............................................... .....................................972,500 ..................................1,000,000 .........................................6,518 1AM..........................
29246Q AA 3 EMPRESA DE TRANSPORTE SA UNSECD BD   4.7....................................................................................... F......... ....01/28/2014 DB ALEX BROWN.................................................................................................................... ............................................... .....................................808,855 .....................................815,000 ................................................... 1FE...........................
455780 BR 6 INDONESIA REP SR UNSECD BD   6.750% 01/1............................................................................................ F......... ....01/07/2014 BANK OF AMERICA................................................................................................................. ............................................... .....................................848,125 .....................................859,000 ................................................... 2FE...........................
718286 BY 2 PHILIPPINES REP BD   4.200% 01/21/24......................................................................................................... F......... ....01/09/2014 HSBC SECURITIES.................................................................................................................. ............................................... .....................................591,000 .....................................591,000 ................................................... 2FE...........................
77586R AC 4 ROMANIA GOVT SR UNSECD BD   6.125% 01/22........................................................................................... F......... ....01/14/2014 CITIGROUP.............................................................................................................................. ............................................... ..................................1,121,547 ..................................1,142,000 ................................................... 2FE...........................
900123 BA 7 TURKEY REP SR UNSECD BD   6.750% 04/03/1............................................................................................. F......... ....03/27/2014 NOMURA SECS INTL............................................................................................................... ............................................... ..................................1,452,506 ..................................1,313,000 .......................................43,821 2FE...........................
900123 CF 5 TURKEY REP SR UNSECD BD   5.750% 03/22/2............................................................................................. F......... ....01/22/2014 HSBC SECURITIES.................................................................................................................. ............................................... ..................................1,432,192 ..................................1,443,000 ................................................... 2FE...........................
900123 CG 3 TURKEY REP SR UNSECD BD   6.625% 02/17/4............................................................................................. F......... ....02/12/2014 GOLDMAN SACHS & CO......................................................................................................... ............................................... .....................................452,549 .....................................457,000 ................................................... 2FE...........................
P14486 AJ 6 BANCO NACL DE DESEN ECON SR UNSECD BD.......................................................................................... F......... ....03/24/2014 MORGAN STANLEY & CO....................................................................................................... ............................................... .....................................488,565 .....................................470,000 ..............................................75 2FE...........................
P80551 BG 1 BRAZIL REP SR UNSECD BD  10.000% 01/01/1.............................................................................................. D........ ....03/25/2014 SANTANDER INV. SECS......................................................................................................... ............................................... ..................................2,864,442 .........................................3,041 .......................................47,067 2FE...........................

1099999.  Total Bonds - All Other Government............................................................................................................................................................................ .................................................................................................................................................................................................... ................................13,451,199 ................................10,560,041 .......................................97,481 ..........XXX.................

Bonds - U.S. States, Territories and Possessions  
57582P UE 8 MASS ST GO   5.456% 12/01/39....................................................................................................................... ........... ....01/09/2014 BARCLAYS SEC....................................................................................................................... ............................................... ..................................2,401,927 ..................................2,185,000 .........................................4,305 1FE...........................

1799999.  Total Bonds - U.S. States, Territories and Possessions.............................................................................................................................................. .................................................................................................................................................................................................... ..................................2,401,927 ..................................2,185,000 .........................................4,305 ..........XXX.................

Bonds - U.S. Special Revenue and Special Assessment  
072024 ND 0 BAY AREA CA TOLL AUTH REV   6.263% 04/01............................................................................................. ........... ....01/08/2014 CITIGROUP.............................................................................................................................. ............................................... .....................................853,930 .....................................700,000 .......................................12,422 1FE...........................
3128M8 B6 0 FHLMC GTD PASSTHRU CTF# G06061   4.000%........................................................................................... ........... ....03/19/2014 GOLDMAN SACHS & CO......................................................................................................... ............................................... .....................................622,342 .....................................599,758 ............................................600 1................................
3128M9 UF 7 FHLMC GTD PASSTHRU CTF# G07482   4.500%........................................................................................... ........... ....01/01/2014 MORGAN STANLEY & CO....................................................................................................... ............................................... ......................................(10,425) ........................................(9,832) .............................................(15) 1................................
3128M9 YV 8 FHLMC GTD PASSTHRU CTF# G07624   4.000%........................................................................................... ........... ....02/25/2014 J.P. MORGAN SEC INC........................................................................................................... ............................................... .....................................988,730 .....................................946,719 .........................................1,262 1................................
31359E ZX 2 FNMA SER 1993-34 CL PZ   6.750% 10/25/23.................................................................................................. ........... ....01/01/2014 Interest Capitalization................................................................................................................ ............................................... .......................................20,459 .......................................20,459 ................................................... 1................................
3136A7 XX 5 FNMA SER 2012-87 CL NZ   3.500% 08/25/42.................................................................................................. ........... ....03/01/2014 Interest Capitalization................................................................................................................ ............................................... .......................................18,442 .......................................18,442 ................................................... 1................................
3136AC RS 2 FNMA SER 2013-16 CL ZJ   3.500% 03/25/43.................................................................................................. ........... ....03/01/2014 Various...................................................................................................................................... ............................................... .....................................161,743 .....................................161,743 ................................................... 1................................
3137A3 NR 6 FHLMC SER 3762 CL BZ   4.000% 11/15/40..................................................................................................... ........... ....03/01/2014 Interest Capitalization................................................................................................................ ............................................... .....................................157,904 .....................................157,904 ................................................... 1................................
3137AR FV 3 FHLMC SER 2012-4062 CL DZ   3.500% 06/15................................................................................................ ........... ....03/01/2014 Various...................................................................................................................................... ............................................... .......................................46,813 .......................................46,813 ................................................... 1................................
3137AS SH 8 FHLMC SER 2012-4095 CL ZA   3.500% 08/15................................................................................................. ........... ....03/01/2014 Various...................................................................................................................................... ............................................... .......................................64,584 .......................................64,584 ................................................... 1................................
3137AU CG 2 FHLMC SER 2012-4111 CL ZA   3.500% 09/15................................................................................................. ........... ....03/01/2014 Interest Capitalization................................................................................................................ ............................................... .......................................65,492 .......................................65,492 ................................................... 1................................
3137AU V8 9 FHLMC SER 2012-4119 CL LZ   3.500% 10/15................................................................................................. ........... ....03/01/2014 Various...................................................................................................................................... ............................................... .....................................240,692 .....................................240,692 ................................................... 1................................
3137B2 7G 9 FHLMC SER 2013-4199 CL BZ   3.500% 05/15................................................................................................. ........... ....03/01/2014 Various...................................................................................................................................... ............................................... .......................................53,129 .......................................53,129 ................................................... 1................................
3137B7 RH 4 FHLMC SER 2014-4310 CL BZ   4.000% 02/15................................................................................................. ........... ....02/26/2014 MIZUHO SECURITIES USA I................................................................................................... ............................................... ..................................2,816,196 ..................................2,995,953 ............................................666 1................................
3137GA MD 6 FHLMC SER 3736 CL ZP   4.000% 10/15/40..................................................................................................... ........... ....03/01/2014 Interest Capitalization................................................................................................................ ............................................... .......................................68,315 .......................................68,315 ................................................... 1................................
3138EG Z8 0 FNMA GTD PASSTHRU CTF# AL0766   4.000% 0........................................................................................... ........... ....03/27/2014 FIRST BOSTON CORP............................................................................................................ ............................................... .....................................760,156 .....................................728,729 ............................................729 1................................
31397S JM 7 FNMA SER 2011-32 CL CZ   3.500% 04/25/31.................................................................................................. ........... ....03/01/2014 Interest Capitalization................................................................................................................ ............................................... .......................................60,486 .......................................60,486 ................................................... 1................................
31398Q TS 6 FHLMC SER 3747 CL HZ   4.500% 10/15/40..................................................................................................... ........... ....03/01/2014 Interest Capitalization................................................................................................................ ............................................... .......................................62,580 .......................................62,580 ................................................... 1................................
31416X FJ 4 FNMA GTD PASSTHRU CTF #AB1968   4.500% 1.......................................................................................... ........... ....01/10/2014 STEPHENS INC........................................................................................................................ ............................................... ..................................1,027,332 .....................................960,123 .........................................1,440 1................................
31419A R4 1 FNMA GTD PASSTHRU CTF# AE0506   4.500% 1.......................................................................................... ........... ....01/01/2014 FIRST BOSTON CORP............................................................................................................ ............................................... ......................................(32,366) ......................................(30,444) .............................................(46) 1................................
544495 UG 7 LOS ANGELES CA DEPT WTRWKS REV REV   5.7........................................................................................ ........... ....01/06/2014 CITIGROUP.............................................................................................................................. ............................................... ..................................2,888,080 ..................................2,600,000 .........................................3,303 1FE...........................
64972F Y3 4 NYC MUN WTR FIN AUTH REV   5.882% 06/15/.............................................................................................. ........... ....02/21/2014 Various...................................................................................................................................... ............................................... ..................................4,066,569 ..................................3,380,000 .......................................38,674 1FE...........................

73358W EK 6 PORT AUTH NY NJ REV   4.926% 10/01/51..................................................................................................... ........... ....02/24/2014 Various...................................................................................................................................... ............................................... .....................................880,908 .....................................890,000 .......................................15,733 1FE...........................
73358W JA 3 PORT AUTH NY NJ REV   4.458% 10/01/62..................................................................................................... ........... ....02/27/2014 Various...................................................................................................................................... ............................................... ..................................3,040,636 ..................................3,320,000 .......................................61,535 1FE...........................
73358W RP 1 PORT AUTH NY NJ REV   4.960% 08/01/46..................................................................................................... ........... ....02/19/2014 Various...................................................................................................................................... ............................................... ..................................6,443,330 ..................................6,405,000 .........................................4,646 1FE...........................

3199999.  Total Bonds - U.S. Special Revenue and Special Assessment................................................................................................................................... .................................................................................................................................................................................................... ................................25,366,057 ................................24,506,645 .....................................140,949 ..........XXX.................
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  SCHEDULE D - PART 3  
  Show all Long-Term Bonds and Stock Acquired During the Current Quarter  

1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation

CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - Industrial and Miscellaneous  
00115@ AA 8 AEP GEN RES STAT TR 2013A SECD NT   5.67............................................................................................. ........... ....01/31/2014 Tax Free Exchange................................................................................................................... ............................................... ..................................4,900,803 ..................................4,809,896 .......................................22,727 2Z..............................
007036 UQ 7 ADJ RATE MTG TR SER 2005-11 CL 5A1   0.4................................................................................................ ........... ....02/21/2014 NOMURA SECURITY CO......................................................................................................... ............................................... ..................................1,980,330 ..................................2,417,977 ................................................... 1FM...........................
007036 UQ 7 ADJ RATE MTG TR SER 2005-11 CL 5A1   0.4................................................................................................ ........... ....02/21/2014 NOMURA SECURITY CO......................................................................................................... ............................................... ........................................(4,032) .........................................6,894 ................................................... 1FM...........................
007903 AU 1 ADV MICRO DEVICES INC SR UNSECD NT   7.7............................................................................................ ........... ....01/22/2014 Various...................................................................................................................................... ............................................... .....................................376,505 .....................................370,000 .......................................14,019 4FE...........................
007903 AY 3 ADV MICRO DEVICES INC SR UNSECD BD   6.7............................................................................................ ........... ....02/20/2014 BANK OF AMERICA................................................................................................................. ............................................... .....................................650,000 .....................................650,000 ................................................... 4FE...........................
02148D AE 0 ALT LN TR SER 2007-HY3 CL 3A1   5.620% 0................................................................................................. ........... ....01/16/2014 FIRST BOSTON CORP............................................................................................................ ............................................... ................................11,534,691 ................................12,301,891 ................................................... 2FM...........................
02148D AE 0 ALT LN TR SER 2007-HY3 CL 3A1   5.620% 0................................................................................................. ........... ....01/16/2014 FIRST BOSTON CORP............................................................................................................ ............................................... .....................................464,371 .....................................473,592 ................................................... 2FM...........................
02660B AA 0 AMERN HOME MTG ASSETS TR SER 2007-1 CL A........................................................................................ ........... ....02/14/2014 FIRST BOSTON CORP............................................................................................................ ............................................... ................................16,546,375 ................................27,557,137 ................................................... 1FM...........................
02660K AA 0 AMERN HOME MTG ASSETS TR SER 2006-5 CL A........................................................................................ ........... ....03/13/2014 BARCLAYS SEC....................................................................................................................... ............................................... ................................11,192,265 ................................20,148,171 ................................................... 1FM...........................
03879Q AE 4 ARC PPTYS OPER LP SR UNSECD BD   4.600%............................................................................................ ........... ....02/04/2014 BARCLAYS SEC....................................................................................................................... ............................................... ..................................4,992,050 ..................................5,000,000 ................................................... 2FE...........................
04003# AA 3 ARECONT VISION LLC SR SECD NT   6.500% 0............................................................................................. ........... ....03/31/2014 LINCOLN INTL LLC.................................................................................................................. ............................................... ................................10,000,000 ................................10,000,000 ................................................... 3Z..............................
04003# AB 1 ARECONT VISION LLC SR SUB SECD NT  10.50............................................................................................ ........... ....03/31/2014 LINCOLN INTL LLC.................................................................................................................. ............................................... ................................10,000,000 ................................10,000,000 ................................................... 4Z..............................
040555 CP 7 ARIZONA PUB SVC CO BD   4.700% 01/15/44................................................................................................. ........... ....01/07/2014 BANK OF AMERICA................................................................................................................. ............................................... ..................................4,980,000 ..................................5,000,000 ................................................... 1FE...........................

04317@ AG 3 ARTHUR J GALLAGHER CO SR NT SER I   4.73............................................................................................. ........... ....02/27/2014 BANK OF AMERICA................................................................................................................. ............................................... ..................................8,000,000 ..................................8,000,000 ................................................... 2Z..............................
04317@ AH 1 ARTHUR J GALLAGHER CO SR NT SER J   4.98............................................................................................ ........... ....02/27/2014 BANK OF AMERICA................................................................................................................. ............................................... ..................................2,000,000 ..................................2,000,000 ................................................... 2Z..............................
04939M AJ 8 ATLAS PIPELINE PTNRS LP SR UNSECD BD   5............................................................................................ ........... ....01/13/2014 Tax Free Exchange................................................................................................................... ............................................... ..................................1,900,000 ..................................1,900,000 .......................................50,231 4FE...........................
050095 AM 0 ATWOOD OCEANICS INC SR UNSUB NT   6.500%........................................................................................ ........... ....01/27/2014 Various...................................................................................................................................... ............................................... .....................................298,055 .....................................277,000 .........................................8,582 3FE...........................
05070G AE 8 AUDATEX N AMER INC SR UNSECD BD   6.000%......................................................................................... ........... ....01/10/2014 Various...................................................................................................................................... ............................................... .....................................435,633 .....................................414,000 .........................................2,070 3FE...........................
05538U AA 1 BBUBS TR SER 2012-SHOW CL A   3.430% 11/.............................................................................................. ........... ....03/10/2014 JEFFRIES & COMPANY........................................................................................................... ............................................... ..................................9,550,000 ................................10,000,000 .......................................11,434 1FM...........................
05949A R7 7 BK AMER MTG SECS INC SER 2005-1 CL 30B1............................................................................................. ........... ....02/01/2014 Interest Capitalization................................................................................................................ ............................................... ................................................... ................................................... ................................................... 1FM...........................
071813 BJ 7 BAXTER INTL INC BD   1.850% 06/15/18......................................................................................................... ........... ....03/19/2014 BNP FRANCE........................................................................................................................... ............................................... ..................................1,004,900 ..................................1,000,000 .........................................5,088 1FE...........................
073880 AG 1 BEAR STEARNS ARM TR SER 2007-1 CL 3A1................................................................................................ ........... ....03/18/2014 OPPENHEIMER & CO.............................................................................................................. ............................................... ..................................2,583,202 ..................................3,049,850 ................................................... 1FM...........................
073880 AG 1 BEAR STEARNS ARM TR SER 2007-1 CL 3A1................................................................................................ ........... ....03/18/2014 OPPENHEIMER & CO.............................................................................................................. ............................................... ........................................(4,333) ................................................... ................................................... ?................................
120568 AT 7 BUNGE LTD FIN CORP SR UNSECD NT   8.500%.......................................................................................... ........... ....02/26/2014 MORGAN STANLEY & CO....................................................................................................... ............................................... .....................................625,625 .....................................500,000 .........................................9,208 2FE...........................
12543D AT 7 CMNTY HLTH SYS INC SR UNSECD BD   6.875%.......................................................................................... ........... ....03/04/2014 Tax Free Exchange................................................................................................................... ............................................... .....................................536,210 .....................................520,000 .........................................3,674 4FE...........................
126117 AS 9 CNA FINL CORP SR UNSECD BD   3.950% 05/1............................................................................................. ........... ....02/24/2014 BARCLAYS SEC....................................................................................................................... ............................................... ..................................1,199,856 ..................................1,200,000 ................................................... 2FE...........................
12625C AC 7 COML MTG TR SER 2013-WWP CL A2   3.424%............................................................................................. ........... ....02/26/2014 FIRST BOSTON CORP............................................................................................................ ............................................... ..................................9,330,781 ..................................9,500,000 .........................................1,807 1FM...........................
12630D BA 1 COML MTG TR SER 2014-CR14 CL AM   4.526%............................................................................................ ........... ....01/09/2014 DEUTSCHE BANK EUROCLEAR............................................................................................ ............................................... ................................13,904,162 ................................13,500,000 .......................................35,642 1FE...........................
126650 CD 0 CVS CAREMARK CORP BD   5.300% 12/05/43................................................................................................ ........... ....02/14/2014 Various...................................................................................................................................... ............................................... ................................10,584,200 ................................10,000,000 .......................................75,083 2FE...........................
12669F N2 5 CWMBS INC SER 2004-12 CL 9A1   2.596% 08............................................................................................... ........... ....03/13/2014 GOLDMAN SACHS & CO......................................................................................................... ............................................... ..................................9,291,106 ..................................9,844,881 .......................................12,068 5AM..........................
12669G TC 5 CWMBS INC SER 2005-6 CL 1A13   5.250% 04............................................................................................... ........... ....03/01/2014 Interest Capitalization................................................................................................................ ............................................... .....................................530,305 .....................................530,305 ................................................... 1FM...........................
12669G XJ 5 CWMBS INC SER 2005-12 CL 1A1   5.250% 05............................................................................................... ........... ....03/01/2014 Interest Capitalization................................................................................................................ ............................................... .....................................177,300 .....................................177,300 ................................................... 1FM...........................
12669G XQ 9 CWMBS INC SER 2005-12 CL 2A1   5.500% 05............................................................................................... ........... ....03/01/2014 Interest Capitalization................................................................................................................ ............................................... .....................................362,966 .....................................362,966 ................................................... 1FM...........................
146303 AF 9 CARTER WILLIAM CO SR UNSECD BD   5.250%............................................................................................ ........... ....02/10/2014 Various...................................................................................................................................... ............................................... ..................................1,002,675 .....................................983,000 .......................................24,221 3FE...........................
15722* AA 3 CGA LSE-BACKED PASSTHRU TR SER 2014 CTL-........................................................................................ ........... ....03/31/2014 CGA Capital.............................................................................................................................. ............................................... ................................12,000,000 ................................12,000,000 ................................................... 1Z..............................

15942R AB 5 CHAPARRAL ENERGY INC SR UNSECD NT   8.25......................................................................................... ........... ....02/06/2014 RBC DOMINION....................................................................................................................... ............................................... .....................................817,500 .....................................750,000 .......................................27,500 4FE...........................
16162W KR 9 CHASE MTG FIN TR SER 2005-S1 CL 1A11   5............................................................................................... ........... ....03/01/2014 Interest Capitalization................................................................................................................ ............................................... .....................................200,796 .....................................200,796 ................................................... 1FM...........................
171798 AB 7 CIMAREX ENERGY CO SR UNSECD BD   5.875%.......................................................................................... ........... ....01/10/2014 Various...................................................................................................................................... ............................................... .....................................454,736 .....................................424,000 .........................................5,093 3FE...........................
17275R AN 2 CISCO SYS INC BD   3.625% 03/04/24............................................................................................................. ........... ....02/24/2014 BANK OF AMERICA................................................................................................................. ............................................... ..................................1,498,875 ..................................1,500,000 ................................................... 1FE...........................
17311L AA 9 CITIGROUP MTG LN TR SER 2007-AR5 CL 1A1A........................................................................................... ........... ....03/25/2014 SMITH BARNEY HARRIS CO.................................................................................................. ............................................... ..................................1,662,231 ..................................1,877,430 ................................................... 3FM...........................
17322A AD 4 CITIGROUP COML MTG TR SER 2014-GC19 CL A......................................................................................... ........... ....02/28/2014 SMITH BARNEY HARRIS CO.................................................................................................. ............................................... ................................18,538,652 ................................18,000,000 .......................................38,219 1FE...........................
17322A AF 9 CITIGROUP COML MTG TR SER 2014-GC19 CL A......................................................................................... ........... ....02/28/2014 SMITH BARNEY HARRIS CO.................................................................................................. ............................................... ................................11,329,637 ................................11,000,000 .......................................25,225 1FE...........................
20030N BJ 9 COMCAST CORP BD   3.600% 03/01/24.......................................................................................................... ........... ....02/19/2014 BNP FRANCE........................................................................................................................... ............................................... ..................................1,988,520 ..................................2,000,000 ................................................... 1FE...........................
20030N BK 6 COMCAST CORP SR UNSECD BD   4.750% 03/01......................................................................................... ........... ....02/19/2014 Wells Fargo............................................................................................................................... ............................................... ..................................5,946,840 ..................................6,000,000 ................................................... 1FE...........................
205887 BJ 0 CONAGRA FOODS INC SR UNSECD BD   3.250%......................................................................................... ........... ....01/13/2014 FIRST BOSTON CORP............................................................................................................ ............................................... .....................................479,595 .....................................500,000 .........................................5,462 2FE...........................
205887 BQ 4 CONAGRA FOODS INC SR UNSECD BD   1.900%......................................................................................... ........... ....01/13/2014 US BANK................................................................................................................................... ............................................... .....................................288,950 .....................................290,000 .........................................2,617 2FE...........................
22282E AE 2 COVANTA HLDG CORP SR UNSECD BD   6.375%......................................................................................... ........... ....03/24/2014 Various...................................................................................................................................... ............................................... .....................................443,001 .....................................416,000 .......................................12,652 4FE...........................
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22282E AF 9 COVANTA HLDG CORP SR UNSECD BD   5.875%......................................................................................... ........... ....02/20/2014 Various...................................................................................................................................... ............................................... .....................................577,500 .....................................572,000 ................................................... 4FE...........................
226373 AG 3 CRESTWOOD MIDSTREAM LP SR UNSECD BD   6....................................................................................... ........... ....02/06/2014 Various...................................................................................................................................... ............................................... .....................................886,625 .....................................865,000 .......................................13,069 4FE...........................
226373 AJ 7 CRESTWOOD MIDSTREAM LP SR UNSECD BD   6....................................................................................... ........... ....02/14/2014 Various...................................................................................................................................... ............................................... .....................................406,790 .....................................394,000 .........................................3,602 4FE...........................
23311V AF 4 DCP MIDSTREAM OPER LP SR UNSECD BD   5.6......................................................................................... ........... ....03/10/2014 GREENWICH CAPITAL MARKETS......................................................................................... ............................................... ..................................4,207,755 ..................................4,250,000 ................................................... 2FE...........................
25150W AA 2 DEUTSCHE ALT A SECS MTG LN TR SER 2007-O......................................................................................... ........... ....02/12/2014 SMITH BARNEY HARRIS CO.................................................................................................. ............................................... ..................................1,978,287 ..................................2,318,871 ............................................422 1FM...........................
251510 FG 3 DEUTSCHE ALT A SECS INC SER 2005-AR1 CL............................................................................................ ........... ....03/19/2014 AMHERST-SEC........................................................................................................................ ............................................... ..................................8,009,243 ................................10,095,741 ................................................... 1FM...........................
25179M AT 0 DEVON ENERGY CORP BD   2.250% 12/15/18............................................................................................... ........... ....02/27/2014 WOOD GUNDY INC.................................................................................................................. ............................................... ..................................1,007,390 ..................................1,000,000 .........................................4,688 2FE...........................
29336U AB 3 ENLINK MIDSTREAM PTNRS LP SR UNSECD BD.......................................................................................... ........... ....03/12/2014 SMITH BARNEY HARRIS CO.................................................................................................. ............................................... ................................13,976,200 ................................14,000,000 ................................................... 2FE...........................
29977H AB 6 EVEREST ACQN FIN INC SR UNSECD BD   9.37............................................................................................ ........... ....03/19/2014 Various...................................................................................................................................... ............................................... .....................................994,726 .....................................860,000 .......................................31,574 4FE...........................
30283F AB 7 FWCT2 ESCROW CORP SR UNSECD BD   6.875%........................................................................................ ........... ....01/16/2014 BANK OF AMERICA................................................................................................................. ............................................... .....................................536,369 .....................................520,000 ................................................... 4FE...........................
31428X AT 3 FEDEX CORP SR UNSECD BD   3.875% 08/01/4............................................................................................ ........... ....01/06/2014 Various...................................................................................................................................... ............................................... ..................................3,637,096 ..................................4,350,000 .......................................73,980 2FE...........................
31428X AT 3 FEDEX CORP SR UNSECD BD   3.875% 08/01/4............................................................................................ ........... ....01/14/2014 Various...................................................................................................................................... ............................................... .....................................844,544 ..................................1,000,000 .......................................17,868 2FE...........................
361448 AU 7 GATX CORP SR UNSECD BD   5.200% 03/15/44............................................................................................ ........... ....02/27/2014 BANK OF AMERICA................................................................................................................. ............................................... ..................................3,744,825 ..................................3,750,000 ................................................... 2FE...........................
35804G AJ 7 FRESENIUS US FINANCE II INC BD   4.250%................................................................................................. ........... ....02/11/2014 J.P. MORGAN SEC INC........................................................................................................... ............................................... .......................................90,000 .......................................90,000 ................................................... 3FE...........................
36170U AG 6 G FORCE LLC SER 2005-RRA CL E   5.671% 0............................................................................................... ........... ....01/01/2014 Interest Capitalization................................................................................................................ ............................................... .......................................90,245 .......................................90,245 ................................................... 6FE...........................
36252W AX 6 GS MTG SECS TR SER 2014-GC20 CL A5   3.9.............................................................................................. ........... ....03/27/2014 GOLDMAN SACHS & CO......................................................................................................... ............................................... ..................................3,089,988 ..................................3,000,000 .........................................4,664 1FE...........................
36252W BB 3 GS MTG SECS TR SER 2014-GC20 CL AS   4.2.............................................................................................. ........... ....03/27/2014 GOLDMAN SACHS & CO......................................................................................................... ............................................... ..................................3,996,384 ..................................3,880,000 .........................................6,425 1FE...........................
369550 AV 0 GEN DYNAMICS CORP SR UNSECD BD   1.000%......................................................................................... ........... ....02/20/2014 STIFEL NICOLAUS & CO......................................................................................................... ............................................... .....................................987,080 ..................................1,000,000 .........................................2,778 1FE...........................
375558 AX 1 GILEAD SCIENCES INC SR UNSECD BD   4.800............................................................................................ ........... ....03/04/2014 BANK OF AMERICA................................................................................................................. ............................................... ..................................5,988,360 ..................................6,000,000 ................................................... 2FE...........................

40149@ AJ 5 GUARDSMARK LLC SR SUB NT  15.000% 01/19/........................................................................................... ........... ....03/19/2014 Interest Capitalization................................................................................................................ ............................................... .......................................68,962 .......................................68,962 ................................................... 5................................
40149@ AK 2 GUARDSMARK LLC SR SUB PIK NT  15.000% 01.......................................................................................... ........... ....03/19/2014 Interest Capitalization................................................................................................................ ............................................... .......................................53,826 .......................................53,826 ................................................... 5................................
40149@ AK 2 GUARDSMARK LLC SR SUB PIK NT  15.000% 01.......................................................................................... ........... ....03/19/2014 Tax Free Exchange................................................................................................................... ............................................... .......................................68,962 .......................................68,962 ..............................................29 5................................
404030 AE 8 H&E EQUIP SVCS INC SR UNSECD BD   7.000%........................................................................................... ........... ....03/28/2014 Various...................................................................................................................................... ............................................... .....................................810,549 .....................................735,000 .........................................4,233 4FE...........................

40521W AG 0 HAIGHTS CROSS OPER CO SR SECD NT  13.000......................................................................................... ........... ....03/17/2014 Interest Capitalization................................................................................................................ ............................................... ......................................(26,483) ......................................(26,483) ................................................... 6................................
43129T AA 0 HILAND PTNRS LP SR UNSECD BD   7.250% 10............................................................................................ ........... ....03/27/2014 Various...................................................................................................................................... ............................................... ..................................1,638,585 ..................................1,500,000 .......................................26,472 4FE...........................
445658 CD 7 HUNT JB TRANSN SVCS INC SR UNSECD BD   3.......................................................................................... ........... ....03/03/2014 J.P. MORGAN SEC INC........................................................................................................... ............................................... ..................................1,998,000 ..................................2,000,000 ................................................... 2FE...........................
466112 AL 3 JBS USA LLC SR UNSECD BD   7.250% 06/01/............................................................................................... ........... ....01/27/2014 Various...................................................................................................................................... ............................................... .....................................531,300 .....................................506,000 .........................................5,951 3FE...........................
46640U AJ 1 JPMBB CMS TR SER 2013-C17 CL B   4.887%................................................................................................ ........... ....01/28/2014 Various...................................................................................................................................... ............................................... ..................................6,746,484 ..................................6,500,000 .......................................26,473 1FM...........................
46641J AW 6 JPMBB CMS TR SER 2014-C18 CL A5   4.079%.............................................................................................. ........... ....02/20/2014 Various...................................................................................................................................... ............................................... ................................12,664,275 ................................12,300,000 .......................................37,632 1FE...........................
48019T AA 2 JONES ENERGY HLDGS LLC SR UNSECD BD   6.......................................................................................... ........... ....03/28/2014 Various...................................................................................................................................... ............................................... ..................................1,311,871 ..................................1,296,000 ..............................................81 4FE...........................

48121@ AD 3 JRD HLDGS LLC SR NT 2014B   4.130% 03/27................................................................................................ ........... ....03/27/2014 J.P. MORGAN SEC INC........................................................................................................... ............................................... ..................................4,600,000 ..................................4,600,000 ................................................... 2Z..............................
48666K AU 3 KB HOME SR UNSECD BD   4.750% 05/15/19................................................................................................. ........... ....03/20/2014 SMITH BARNEY HARRIS CO.................................................................................................. ............................................... ..................................1,140,000 ..................................1,140,000 ................................................... 4FE...........................
494580 AC 7 KINDRED HLTHCARE INC SR UNSECD BD   6.37.......................................................................................... ........... ....03/26/2014 J.P. MORGAN SEC INC........................................................................................................... ............................................... ..................................1,165,353 ..................................1,162,000 ................................................... 4FE...........................
516806 AC 0 LAREDO PETE INC BD   5.625% 01/15/22....................................................................................................... ........... ....01/13/2014 BANK OF AMERICA................................................................................................................. ............................................... .....................................290,000 .....................................290,000 ................................................... 4FE...........................

52707@ AA 3 LESMARK CAP PASSTHRU TR CTF UNIV PK EVAN...................................................................................... ........... ....01/22/2014 DIRECT..................................................................................................................................... ............................................... ................................25,000,000 ................................25,000,000 ................................................... 2AM..........................
54910E BY 0 LSTREET II LLC SER 2012-15 CL A-2 (CDO)................................................................................................... ........... ....03/19/2014 DIRECT..................................................................................................................................... ............................................... ................................11,000,000 ................................11,000,000 ................................................... 1FE...........................
582839 AF 3 MEAD JOHNSON NUTRITION CO SR UNSUB NT........................................................................................... ........... ....02/13/2014 SUSQUEHANNA-EXE.............................................................................................................. ............................................... ..................................1,137,530 ..................................1,000,000 .......................................17,700 2FE...........................
585055 BD 7 MEDTRONIC INC SR UNSECD BD   4.625% 03/1............................................................................................ ........... ....02/20/2014 GOLDMAN SACHS & CO......................................................................................................... ............................................... ..................................7,450,350 ..................................7,500,000 ................................................... 1FE...........................
595112 AZ 6 MICRON TECH INC SR UNSECD BD   5.875% 02........................................................................................... ........... ....02/05/2014 MORGAN STANLEY & CO....................................................................................................... ............................................... .......................................91,000 .......................................91,000 ................................................... 3FE...........................
60740F AK 1 MOBILE MINI INC SR UNSECD NT   7.875% 12.............................................................................................. ........... ....01/23/2014 J.P. MORGAN SEC INC........................................................................................................... ............................................... .......................................67,558 .......................................61,000 ............................................761 4FE...........................

61166W AF 8 MONSANTO CO SR UNSUB NT   5.125% 04/15/1........................................................................................... ........... ....01/14/2014 Various...................................................................................................................................... ............................................... .....................................652,597 .....................................575,000 .........................................7,531 1FE...........................
61763K BC 7 MS BOA ML TR SER 2014-C15 CL AS   4.255%.............................................................................................. ........... ....03/26/2014 MORGAN STANLEY & CO....................................................................................................... ............................................... ..................................6,179,662 ..................................6,000,000 .........................................9,928 1FE...........................
62898# AA 9 NCF II LLC SR SECD NT   3.700% 02/25/20..................................................................................................... ........... ....02/25/2014 DIRECT..................................................................................................................................... ............................................... ................................14,966,741 ................................14,966,741 .......................................33,259 2Z..............................
64110L AE 6 NETFLIX INC SR UNSECD BD   5.375% 02/01/................................................................................................ ........... ....02/04/2014 Tax Free Exchange................................................................................................................... ............................................... .....................................393,210 .....................................388,000 ............................................174 3FE...........................
668131 AA 3 NORTHWESTN MUT LIFE INS NT   6.063% 03/3............................................................................................. ........... ....02/25/2014 Various...................................................................................................................................... ............................................... ..................................4,480,850 ..................................3,750,000 .......................................92,208 1FE...........................
682439 AG 9 1166 AVE AMERS COML MTG TR II SER 2005-C............................................................................................ ........... ....01/09/2014 Wells Fargo............................................................................................................................... ............................................... ................................10,340,156 ..................................9,500,000 .........................................4,504 1FM...........................
682439 AU 8 1166 AVE AMERS COML MTG TR II SER 2005-C............................................................................................ ........... ....02/24/2014 SMITH BARNEY HARRIS CO.................................................................................................. ............................................... ..................................4,921,484 ..................................5,000,000 .......................................12,644 1FM...........................
694308 HH 3 PACIFIC GAS ELEC CO SR UNSECD BD   4.750............................................................................................ ........... ....02/18/2014 J.P. MORGAN SEC INC........................................................................................................... ............................................... ..................................5,974,380 ..................................6,000,000 ................................................... 1FE...........................
70788T AC 1 PENN VA RES PTNRS LP SR UNSECD BD   8.37........................................................................................... ........... ....03/21/2014 RBC DOMINION....................................................................................................................... ............................................... .....................................307,360 .....................................272,000 .........................................7,277 4FE...........................
72349# AA 3 PINNACLE/GORDON FOODS SVC LSE BACKED PAS................................................................................... ........... ....03/25/2014 DIRECT..................................................................................................................................... ............................................... ................................17,676,340 ................................17,676,340 ................................................... 2Z..............................
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74456Q BC 9 PUBLIC SVC ELEC GAS CO BD   2.375% 05/15.............................................................................................. ........... ....03/04/2014 SCOTIA MCLEOD.................................................................................................................... ............................................... ..................................1,268,880 ..................................1,360,000 .......................................10,049 1FE...........................
75115V AA 3 RALI TR SER 2006-QA9 CL A1   0.334% 11/2.................................................................................................. ........... ....01/29/2014 GOLDMAN SACHS & CO......................................................................................................... ............................................... ................................17,037,283 ................................23,930,761 ................................................... 1AM..........................
76110H 2J 7 RESI ACCREDIT LNS INC SER 2005-QA3 CL CB............................................................................................ ........... ....03/13/2014 GOLDMAN SACHS & CO......................................................................................................... ............................................... ......................................(32,844) ................................................... ................................................... 4AM..........................
76110H 2J 7 RESI ACCREDIT LNS INC SER 2005-QA3 CL CB............................................................................................ ........... ....03/13/2014 GOLDMAN SACHS & CO......................................................................................................... ............................................... ................................15,187,940 ................................17,229,586 ................................................... 5AM..........................
76116A AB 4 RESOLUTE ENERGY CORP SR UNSECD BD   8.50....................................................................................... ........... ....01/30/2014 SMITH BARNEY HARRIS CO.................................................................................................. ............................................... .....................................900,850 .....................................860,000 .......................................18,884 4FE...........................
772739 AQ 1 ROCK TENN CO BD   4.000% 03/01/23............................................................................................................ ........... ....01/24/2014 SUN TRUST EQTB................................................................................................................... ............................................... ..................................9,905,000 ................................10,000,000 .....................................164,444 2FE...........................
77340R AP 2 ROCKIES EXPR PIPELINE LLC SR UNSECD BD............................................................................................ ........... ....02/27/2014 Various...................................................................................................................................... ............................................... .....................................977,845 .....................................983,000 .........................................7,511 3FE...........................
829259 AP 5 SINCLAIR TV GRP INC SR UNSECD BD   6.375.............................................................................................. ........... ....01/07/2014 BARCLAYS SEC....................................................................................................................... ............................................... .....................................104,000 .....................................100,000 .........................................1,576 4FE...........................
829259 AQ 3 SINCLAIR TV GRP INC SR UNSECD BD   6.375.............................................................................................. ........... ....01/28/2014 Tax Free Exchange................................................................................................................... ............................................... .....................................673,735 .....................................666,000 .......................................12,619 4FE...........................
84545* AA 4 SW ELEC PWR STAT TR 2013A SECD NT   5.67............................................................................................ ........... ....01/31/2014 Tax Free Exchange................................................................................................................... ............................................... ..................................5,210,167 ..................................5,113,521 .......................................24,161 2Z..............................
84762L AN 5 SPECTRUM BRANDS INC SR UNSECD BD   6.375......................................................................................... ........... ....01/30/2014 Tax Free Exchange................................................................................................................... ............................................... .......................................72,000 .......................................72,000 ............................................956 4FE...........................
84762L AQ 8 SPECTRUM BRANDS INC SR UNSECD BD   6.625......................................................................................... ........... ....01/30/2014 Tax Free Exchange................................................................................................................... ............................................... .....................................392,068 .....................................383,000 .........................................5,286 4FE...........................
848611 AA 7 SPIRITS NEWCO LLC SR SECD NT   5.300% 06............................................................................................. ........... ....02/20/2014 BANK OF AMERICA................................................................................................................. ............................................... ..................................8,000,000 ..................................8,000,000 ................................................... 2Z..............................
863579 B7 2 STRUCT ARM LN TR SER 2005-21 CL 5A1   5................................................................................................. ........... ....01/16/2014 BANK OF AMERICA................................................................................................................. ............................................... ................................23,899,839 ................................25,272,768 ................................................... 1FM...........................
863579 B7 2 STRUCT ARM LN TR SER 2005-21 CL 5A1   5................................................................................................. ........... ....01/16/2014 BANK OF AMERICA................................................................................................................. ............................................... .......................................77,158 .....................................180,267 ................................................... 2FM...........................
86359B 5P 2 STRUCT ASSET SECS CORP SER 2005-3 CL 1A3......................................................................................... ........... ....01/16/2014 FIRST BOSTON CORP............................................................................................................ ............................................... ................................14,031,549 ................................14,443,237 ................................................... 3FM...........................
87264A AK 1 T MOBILE USA INC SR UNSECD BD   6.250% 0............................................................................................. ........... ....02/10/2014 Tax Free Exchange................................................................................................................... ............................................... .....................................815,000 .....................................815,000 .......................................18,253 3FE...........................
90131H AB 1 21ST CENTY FOX AMER INC SR UNSECD BD   5.......................................................................................... ........... ....01/24/2014 Various...................................................................................................................................... ............................................... ................................10,070,070 ................................10,125,000 .....................................173,138 2FE...........................
92933B AE 4 WMG ACQN CORP SR SECD BD   6.000% 01/15/........................................................................................... ........... ....03/26/2014 FIRST BOSTON CORP............................................................................................................ ............................................... .....................................271,050 .....................................260,000 .........................................3,293 4FE...........................
92933B AF 1 WMG ACQN CORP SR SECD BD   5.625% 04/15/........................................................................................... ........... ....03/26/2014 FIRST BOSTON CORP............................................................................................................ ............................................... .....................................130,000 .....................................130,000 ................................................... 4FE...........................
92937F AH 4 WFRBS COML MTG TR SER 2013-C12 CL C   4.............................................................................................. ........... ....02/25/2014 RBS GREENWICH CAPITAL................................................................................................... ............................................... ..................................3,522,094 ..................................3,600,000 .......................................11,561 1FM...........................
92938V AQ 8 WFRBS COML MTG TR SER 2014-C19 CL A5   4............................................................................................ ........... ....03/10/2014 RBS GREENWICH CAPITAL................................................................................................... ............................................... ................................25,749,375 ................................25,000,000 .......................................76,894 1FE...........................
93363T AA 0 WAMU MTG PASSTHRU CTFS TR SER 2006-AR11....................................................................................... ........... ....01/30/2014 SMITH BARNEY HARRIS CO.................................................................................................. ............................................... ..................................9,915,283 ................................11,612,555 ................................................... 1FM...........................
93934F CF 7 WAMU MTG SECS CORP SER 2005-8 CL 1A2   5........................................................................................... ........... ....01/16/2014 FIRST BOSTON CORP............................................................................................................ ............................................... ................................11,138,126 ................................11,791,595 ................................................... 2FM...........................
93934F CF 7 WAMU MTG SECS CORP SER 2005-8 CL 1A2   5........................................................................................... ........... ....01/16/2014 FIRST BOSTON CORP............................................................................................................ ............................................... .....................................325,881 .....................................346,549 ................................................... 3FM...........................
948565 AC 0 WEEKLEY HOMES LLC SR UNSECD BD   6.000%......................................................................................... ........... ....02/24/2014 Tax Free Exchange................................................................................................................... ............................................... .....................................814,334 .....................................800,000 .........................................3,067 4FE...........................
94982F AH 4 WELLS FARGO MBS TR SER 2005-2 CL 1A8   5............................................................................................. ........... ....03/01/2014 Interest Capitalization................................................................................................................ ............................................... .....................................149,212 .....................................149,212 ................................................... 1FM...........................
988745 AA 3 ZACHRY HLDGS INC SR UNSECD BD   7.500% 0.......................................................................................... ........... ....01/10/2014 J.P. MORGAN SEC INC........................................................................................................... ............................................... .....................................287,640 .....................................272,000 .........................................9,293 4FE...........................
G5769* AA 1 MAGNUM FILMS LLC/SPC TERM LN FAC   4.500........................................................................................... ........... ....01/01/2014 RABOBANK.............................................................................................................................. ............................................... ..................................1,105,445 ..................................1,111,000 ........................................(1,132) 1FE...........................
04878Q AR 4 ATLANTIC PWR CORP SR UNSECD BD   9.000%.......................................................................................... A........ ....02/13/2014 Various...................................................................................................................................... ............................................... ..................................1,888,370 ..................................1,770,000 .......................................37,710 4FE...........................
05155C AA 3 AURICO GOLD INC SECD BD   7.750% 04/01/2.............................................................................................. A........ ....03/17/2014 RBC DOMINION....................................................................................................................... ............................................... ..................................1,031,634 ..................................1,054,000 ................................................... 4FE...........................
148887 AA 0 CATAMARAN CORP SR UNSECD BD   4.750% 03/......................................................................................... A........ ....03/07/2014 BANK OF AMERICA................................................................................................................. ............................................... .....................................180,000 .....................................180,000 ................................................... 3FE...........................
443628 AB 8 HUDBAY MINS INC SR UNSECD BD   9.500% 10............................................................................................ A........ ....02/10/2014 Various...................................................................................................................................... ............................................... .....................................597,075 .....................................570,000 .......................................19,855 4FE...........................
452892 AA 0 IMPERIAL METALS CORP SR UNSECD BD   7.00.......................................................................................... A........ ....03/06/2014 J.P. MORGAN SEC INC........................................................................................................... ............................................... .......................................90,000 .......................................90,000 ................................................... 4FE...........................
878742 AT 2 TECK RES LTD SR UNSECD NT   4.500% 01/15............................................................................................. A........ ....02/28/2014 GOLDMAN SACHS & CO......................................................................................................... ............................................... .....................................519,045 .....................................500,000 .........................................3,125 2FE...........................
015398 AB 6 ALFA SA DE CV SR UNSECD BD   5.250% 03/2.............................................................................................. F......... ....03/21/2014 Various...................................................................................................................................... ............................................... ..................................2,494,684 ..................................2,487,000 ............................................146 2FE...........................

04014W AE 5 ARES XXIX CLO LTD SER 2014-1A CL B   3.0................................................................................................. F......... ....03/06/2014 SMITH BARNEY HARRIS CO.................................................................................................. ............................................... ................................13,799,100 ................................14,000,000 ................................................... 1FE...........................
04014W AG 0 ARES XXIX CLO LTD SER 2014-1A CL C   3.7................................................................................................. F......... ....03/06/2014 SMITH BARNEY HARRIS CO.................................................................................................. ............................................... ..................................6,274,515 ..................................6,500,000 ................................................... 1AM..........................
09627L AG 2 BLUEMOUNTAIN CLO LTD SER 2014-1A CL C............................................................................................... F......... ....03/24/2014 FIRST BOSTON CORP............................................................................................................ ............................................... ..................................6,353,627 ..................................6,500,000 ................................................... 1FE...........................
12549J AJ 0 CIFC FDG LTD SER 2014-1A CL B2 (CLO)   4.................................................................................................. F......... ....02/06/2014 FIRST BOSTON CORP............................................................................................................ ............................................... ................................10,000,000 ................................10,000,000 ................................................... 1FE...........................
200303 AA 3 COMCEL TR SR UNSECD BD   6.875% 02/06/24............................................................................................ F......... ....01/30/2014 CRED. SUISSE FIRST BOST................................................................................................... ............................................... .....................................694,507 .....................................707,000 ................................................... 3FE...........................
26433U AA 3 DUFRY FIN SCA SR UNSECD BD   5.500% 10/1............................................................................................. F......... ....01/21/2014 BANK OF AMERICA................................................................................................................. ............................................... .....................................962,184 .....................................930,000 .......................................13,619 3FE...........................
398435 AA 5 GRIFOLS WORLDWIDE OP LTD SR UNSECD BD.......................................................................................... F......... ....03/05/2014 NOMURA.................................................................................................................................. ............................................... .....................................405,500 .....................................400,000 ................................................... 4FE...........................
40538C AG 5 HALCYON LN ADVISORS FDG LTD SER 2014-1A.......................................................................................... F......... ....02/07/2014 BANK OF AMERICA................................................................................................................. ............................................... ..................................6,479,850 ..................................6,500,000 ................................................... 1FE...........................
44986U AC 3 INEOS GRP HLDGS SA SR UNSECD BD   5.875%......................................................................................... F......... ....02/11/2014 Various...................................................................................................................................... ............................................... .....................................336,350 .....................................335,000 ................................................... 4FE...........................
50247V AB 5 LYB INTL FIN BV BD   5.250% 07/15/43............................................................................................................ F......... ....02/14/2014 BANK OF AMERICA................................................................................................................. ............................................... ..................................2,089,780 ..................................2,000,000 .......................................10,208 2FE...........................
50247V AC 3 LYB INTL FIN BV SR UNSECD BD   4.875% 03............................................................................................... F......... ....02/25/2014 SMITH BARNEY HARRIS CO.................................................................................................. ............................................... ................................12,353,875 ................................12,500,000 ................................................... 2FE...........................
532621 AG 4 LIMEROCK CLO II LTD SER 2014-2A CL C1.................................................................................................... F......... ....02/26/2014 FIRST BOSTON CORP............................................................................................................ ............................................... ................................12,298,875 ................................12,500,000 ................................................... 1FE...........................
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55818M AE 7 MADISON PK FDG XIII LTD SER 2014-13A CL................................................................................................ F......... ....02/03/2014 BANK OF AMERICA................................................................................................................. ............................................... ..................................5,000,000 ..................................5,000,000 ................................................... 1FE...........................
60447K AA 8 MINSUR SA SR UNSECD BD   6.250% 02/07/24.............................................................................................. F......... ....01/31/2014 BANK OF AMERICA................................................................................................................. ............................................... .....................................938,629 .....................................956,000 ................................................... 2FE...........................
61238Q AA 6 MONTELL FIN CO BV SR UNSECD NT   8.100%............................................................................................. F......... ....02/03/2014 MORGAN STANLEY & CO....................................................................................................... ............................................... ................................11,394,243 ..................................8,797,000 .....................................277,601 2FE...........................
64129X AE 9 NEUBERGER BERMAN CLO XVI LTD SER 2014-16....................................................................................... F......... ....02/11/2014 MORGAN STANLEY & CO....................................................................................................... ............................................... ................................10,000,000 ................................10,000,000 ................................................... 1FE...........................
66859N AB 8 NORTHWOODS CAP XI LTD SER 2014-11A CL B1......................................................................................... F......... ....03/13/2014 GOLDMAN SACHS & CO......................................................................................................... ............................................... ..................................1,967,500 ..................................2,000,000 ................................................... 1FE...........................
66859N AC 6 NORTHWOODS CAP XI LTD SER 2014-11A CL B2......................................................................................... F......... ....03/13/2014 GOLDMAN SACHS & CO......................................................................................................... ............................................... ..................................5,000,000 ..................................5,000,000 ................................................... 1FE...........................
66859N AD 4 NORTHWOODS CAP XI LTD SER 2014-11A CL C........................................................................................... F......... ....03/13/2014 GOLDMAN SACHS & CO......................................................................................................... ............................................... ..................................3,868,000 ..................................4,000,000 ................................................... 1FE...........................
676253 AJ 6 OFFSHORE GRP INVT LTD SR SECD BD   7.500........................................................................................... F......... ....03/12/2014 SMITH BARNEY HARRIS CO.................................................................................................. ............................................... .....................................393,450 .....................................366,000 .......................................10,370 4FE...........................
71647N AK 5 PETROBRAS GLBL FIN BV SR UNSECD BD   7.2........................................................................................... F......... ....03/10/2014 J.P. MORGAN SEC INC........................................................................................................... ............................................... .....................................728,870 .....................................735,000 ................................................... 2FE...........................
785712 AB 6 SABLE INTL FIN LTD SR SECD NT   8.750% 0................................................................................................ F......... ....02/26/2014 SEAPORT GROUP................................................................................................................... ............................................... .....................................838,125 .....................................745,000 .........................................5,794 3FE...........................
826200 AD 9 SIEMENS FIN NV GTD NT  144A   6.125% 08/................................................................................................. F......... ....02/04/2014 BARCLAYS SEC....................................................................................................................... ............................................... ..................................2,414,246 ..................................2,000,000 .......................................57,847 1FE...........................
91911T AK 9 VALE OVERSEAS LTD SR UNSECD NT   6.875%........................................................................................... F......... ....02/28/2014 JPMorgan EM............................................................................................................................ ............................................... ..................................2,125,300 ..................................2,000,000 .......................................43,924 2FE...........................
G6361* AA 1 NZ POWER CAYMAN 2003-1 LTD SER B 2003-A1.......................................................................................... R........ ....01/02/2014 Interest Capitalization................................................................................................................ ............................................... .....................................530,150 .....................................530,150 ................................................... 1................................
G66749 AA 3 NOVATEK FIN LTD SR UNSECD LPN   5.326% 0............................................................................................ F......... ....03/21/2014 Tax Free Exchange................................................................................................................... ............................................... .....................................807,005 .....................................770,000 .........................................5,468 4AM..........................
M2851H AA 2 DP WORLD EMTN   6.850% 07/02/37............................................................................................................... F......... ....03/05/2014 BARCLAYS INVESTMENTS.................................................................................................... ............................................... .....................................718,250 .....................................680,000 .........................................8,798 2FE...........................
Q3189* AF 6 DEXUS FDS MGMT LTD GTD SR NT C - DEXUS D......................................................................................... F......... ....02/19/2014 COM BK AUST WR.................................................................................................................. ............................................... ..................................5,550,000 ..................................5,550,000 ................................................... 2Z..............................

3899999.  Total Bonds - Industrial and Miscellaneous.................................................................................................................................................................. .................................................................................................................................................................................................... ..............................698,447,362 ..............................729,722,492 ..................................1,872,867 ..........XXX.................

8399997.  Total Bonds - Part 3...................................................................................................................................................................................................... .................................................................................................................................................................................................... ..............................739,889,128 ..............................767,196,761 ..................................2,115,602 ..........XXX.................

8399999.  Total Bonds................................................................................................................................................................................................................... .................................................................................................................................................................................................... ..............................739,889,128 ..............................767,196,761 ..................................2,115,602 ..........XXX.................

Common Stocks - Industrial and Miscellaneous  
31339# 11 1 FHLB NY COM B................................................................................................................................................ ........... ....01/13/2014 DIRECT..................................................................................................................................... .................................450.000 .......................................45,000 .....................XXX....................... ................................................... V...............................

9099999.  Total Common Stocks - Industrial and Miscellaneous................................................................................................................................................. .................................................................................................................................................................................................... .......................................45,000 .....................XXX....................... ................................................0 ..........XXX.................

9799997.  Total Common Stocks - Part 3...................................................................................................................................................................................... .................................................................................................................................................................................................... .......................................45,000 .....................XXX....................... ................................................0 ..........XXX.................

9799999.  Total Common Stocks.................................................................................................................................................................................................. .................................................................................................................................................................................................... .......................................45,000 .....................XXX....................... ................................................0 ..........XXX.................

9899999.  Total Preferred and Common Stocks........................................................................................................................................................................... .................................................................................................................................................................................................... .......................................45,000 .....................XXX....................... ................................................0 ..........XXX.................

9999999.  Total Bonds, Preferred and Common Stocks............................................................................................................................................................... .................................................................................................................................................................................................... ..............................739,934,128 .....................XXX....................... ..................................2,115,602 ..........XXX.................

(a) For all common stock bearing the NAIC market indicator "U" provide:  the number of such issues:...............0.
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Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year Date (a)
Bonds - U.S. Government  

36176D KS 1 GNMA GTD PASSTHRU CTF# 762905   4.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ..............30,896 ..............30,896 ..............33,020 ..............33,002 .................... .........(2,106) .................... ...........(2,106) .................. ..............30,896 .................. .................. ...............0 ...........249 04/15/2041 1...........
36179N JE 9 GNMA II GTD PASSTHRU CTF# MA1161   5.500.... ..... 03/01/2014 Paydown..................................... .......................... ..............83,252 ..............83,252 ..............91,466 ..............91,401 .................... .........(8,149) .................... ...........(8,149) .................. ..............83,252 .................. .................. ...............0 ...........693 07/20/2043 1...........
36179N LH 9 GNMA II GTD PASSTHRU CTF# MA1228   5.500.... ..... 03/01/2014 Paydown..................................... .......................... ..............78,808 ..............78,808 ..............86,491 ..............86,424 .................... .........(7,617) .................... ...........(7,617) .................. ..............78,808 .................. .................. ...............0 ...........747 08/20/2043 1...........
361924 AL 7 GNMA SER 3 CL G   9.465% 06/17/20...................... ..... 03/01/2014 Paydown..................................... .......................... ...................269 ...................269 ...................257 ...................264 .................... .................5 .................... ...................5 .................. ...................269 .................. .................. ...............0 ...............5 06/17/2020 1...........
36201L JA 3 GNMA GTD PASSTHRU CTF # 586257   6.500%.... ..... 03/01/2014 Paydown..................................... .......................... ...................158 ...................158 ...................160 ...................160 .................... ................(3) .................... ..................(3) .................. ...................158 .................. .................. ...............0 ...............2 10/15/2034 1...........
36204Y V5 9 GNMA GTD PASSTHRU CTF # 384136   7.500%.... ..... 03/01/2014 Paydown..................................... .......................... .....................31 .....................31 .....................33 .....................32 .................... ................(2) .................... ..................(2) .................. .....................31 .................. .................. ...............0 .................. 05/15/2024 1...........
36209F MK 2 GNMA GTD PASSTHRU CTF # 470262   7.000%.... ..... 03/01/2014 Paydown..................................... .......................... .....................45 .....................45 .....................41 .....................41 .................... .................4 .................... ...................4 .................. .....................45 .................. .................. ...............0 ...............1 04/15/2029 1...........
36209U MH 6 GNMA GTD PASSTHRU CTF # 481960   7.500%.... ..... 03/01/2014 Paydown..................................... .......................... .....................75 .....................75 .....................80 .....................80 .................... ................(4) .................... ..................(4) .................. .....................75 .................. .................. ...............0 ...............1 07/15/2028 1...........
3620AG R4 9 GNMA GTD PASSTHRU CTF #729607   4.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ..............77,803 ..............77,803 ..............83,018 ..............82,821 .................... .........(5,018) .................... ...........(5,018) .................. ..............77,803 .................. .................. ...............0 ...........844 03/15/2040 1...........
36210K AB 1 GNMA GTD PASSTHRU CTF # 494202   7.000%.... ..... 03/01/2014 Paydown..................................... .......................... .....................33 .....................33 .....................30 .....................30 .................... .................3 .................... ...................3 .................. .....................33 .................. .................. ...............0 .................. 03/15/2029 1...........
36211B VF 8 GNMA GTD PASSTHRU CTF # 508314   7.000%.... ..... 03/01/2014 Paydown..................................... .......................... ...................102 ...................102 .....................92 .....................93 .................... .................9 .................... ...................9 .................. ...................102 .................. .................. ...............0 ...............1 02/15/2030 1...........
36211E W3 8 GNMA GTD PASSTHRU CTF # 511066   7.500%.... ..... 03/01/2014 Paydown..................................... .......................... ...................131 ...................131 ...................140 ...................139 .................... ................(8) .................... ..................(8) .................. ...................131 .................. .................. ...............0 ...............2 11/15/2029 1...........
36211L US 9 GNMA GTD PASSTHRU CTF # 516393   7.000%.... ..... 03/01/2014 Paydown..................................... .......................... ...................208 ...................208 ...................188 ...................190 .................... ...............18 .................... .................18 .................. ...................208 .................. .................. ...............0 ...............2 12/15/2029 1...........

36216W C2 7 GNMA GTD PASSTHRU CTF # 176589  10.000%.... ..... 03/01/2014 Paydown..................................... .......................... ...................401 ...................401 ...................419 ...................404 .................... ................(3) .................... ..................(3) .................. ...................401 .................. .................. ...............0 ...............7 08/15/2016 1...........
36224J DM 1 GNMA GTD PASSTHRU CTF # 329608   7.500%.... ..... 03/01/2014 Paydown..................................... .......................... .....................66 .....................66 .....................70 .....................69 .................... ................(3) .................... ..................(3) .................. .....................66 .................. .................. ...............0 ...............1 08/15/2022 1...........

36248@ AA 2 GSA DOJ SR CTL PASSTHRU TR US GTD LSE RE ..... 03/22/2014 Redemption      100.0000............ .......................... ..............37,185 ..............37,185 ..............37,185 ..............37,185 .................... .................... .................... ...................0 .................. ..............37,185 .................. .................. ...............0 ...........254 03/22/2029 1...........
38374C N4 9 GNMA SER 2003-86 CL PE   5.000% 09/20/32......... ..... 03/01/2014 Paydown..................................... .......................... ............406,660 ............406,660 ............401,704 ............405,009 .................... ..........1,652 .................... ............1,652 .................. ............406,660 .................. .................. ...............0 ........3,332 09/20/2032 1...........

BCC0DC XK 9 GNMA SER 2003-112 CL ME   4.500% 10/16/3........ ..... 03/01/2014 Paydown..................................... .......................... ............184,571 ............184,571 ............172,257 ............181,584 .................... ..........2,987 .................... ............2,987 .................. ............184,571 .................. .................. ...............0 ........1,438 10/16/2032 1...........
0599999.  Total Bonds - U.S Government.................................................................................................................................................................... ............900,694 ............900,694 ............906,651 ............918,928 .................0 .......(18,235) .................0 .........(18,235) ...............0 ............900,694 ...............0 ...............0 ...............0 ........7,579 ......XXX... ..XXX....
Bonds - All Other Government  

200447 AD 2 COMISION FED DE ELEC SR UNSECD BD   4.87... F... 01/30/2014 MORGAN STANLEY & CO......... .......................... ............365,424 ............368,000 ............365,891 ............365,899 .................... ...............11 .................... .................11 .................. ............365,910 .................. ..........(486) ..........(486) ........4,983 01/15/2024 2FE......
226775 AF 1 CROATIA REP UNSECD BD   5.500% 04/04/23....... F... 01/14/2014 Morgan Stanley EM.................... .......................... .........2,779,000 .........2,800,000 .........2,773,512 .........2,775,022 .................... ...............91 .................... .................91 .................. .........2,775,113 .................. ........3,887 ........3,887 ......44,061 04/04/2023 3FE......
55280G AA 7 HUNGARY DEV BK SR UNSECD BD   6.250% 10/.. F... 03/18/2014 Various....................................... .......................... .........2,625,000 .........2,500,000 .........2,487,025 .........2,487,322 .................... .............323 .................... ...............323 .................. .........2,487,645 .................. .....137,355 .....137,355 ......64,844 10/21/2020 3FE......
706448 BE 6 PEMEX FIN LTD BD  10.610% 08/15/17................... F... 02/15/2014 Various....................................... .......................... ............625,000 ............625,000 ............795,569 ............659,740 .................... .........(2,144) .................... ...........(2,144) .................. ............657,596 .................. .....(32,596) .....(32,596) ......16,578 08/15/2017 1FE......
71654Q AW 2 PEMEX SR UNSUB NT   6.000% 03/05/20............... F... 01/30/2014 Various....................................... .......................... .........1,268,088 .........1,145,000 .........1,387,287 .........1,350,996 .................... .........(2,866) .................... ...........(2,866) .................. .........1,348,130 .................. .....(80,042) .....(80,042) ......28,434 03/05/2020 2FE......
G93249 AC 7 VEB FIN LTD SECD NT   6.800% 11/22/25............... F... 02/03/2014 Various....................................... .......................... .........1,220,550 .........1,185,000 .........1,423,383 .........1,407,057 .................... .........(1,399) .................... ...........(1,399) .................. .........1,405,658 .................. ...(185,108) ...(185,108) ......16,564 11/22/2025 2FE......
P14486 AC 1 BANCO NACL DE DESEN ECON SR UNSUB NT   6 F... 03/24/2014 Various....................................... .......................... ............740,478 ............655,000 ............742,501 ............735,592 .................... .........(3,127) .................... ...........(3,127) .................. ............732,465 .................. ........8,012 ........8,012 ......12,654 06/10/2019 2FE......
P80551 BG 1 BRAZIL REP SR UNSECD BD  10.000% 01/01/1..... D.. 03/07/2014 SANTANDER INV. SECS........... .......................... .........1,453,288 ................1,538 .........1,415,805 .......................... .................... ..........3,240 .................... ............3,240 .................. .........1,448,131 ......29,085 ........5,157 ......34,242 ......28,921 01/01/2017 2FE......
P9767G WU 1 UNITED MEXICAN STS UNSECD BD   8.000% 12... D.. 03/04/2014 BANK OF AMERICA................... .......................... ............771,559 ............684,291 ............851,132 ............811,191 .................... .........(1,643) .................... ...........(1,643) ......36,032 ............798,090 .....(47,491) .....(26,531) .....(74,022) ......11,861 12/07/2023 1FE......
X74344 DM 5 RUSSIA FEDN SR UNSUB BD   7.500% 03/31/3...... F... 03/07/2014 Various....................................... .......................... .........2,285,850 .........2,008,435 .........2,509,217 .........2,482,019 .................... .......(14,970) .................... .........(14,970) .................. .........2,467,049 .................. ...(181,198) ...(181,198) ......67,785 03/31/2030 2FE......
X74344 DM 5 RUSSIA FEDN SR UNSUB BD   7.500% 03/31/3...... F... 03/31/2014 Various....................................... .......................... ............198,630 ............198,630 ............248,695 ............245,734 .................... .........(1,855) .................... ...........(1,855) .................. ............243,879 .................. .....(45,249) .....(45,249) ........7,449 03/31/2030 2FE......
X74351 BC 4 RUSSIA FEDN NT   5.000% 04/29/20....................... F... 03/11/2014 Various....................................... .......................... .........1,971,250 .........1,900,000 .........2,222,644 .........2,174,912 .................... .........(7,954) .................... ...........(7,954) .................. .........2,166,958 .................. ...(195,708) ...(195,708) ......35,625 04/29/2020 2FE......
X75032 AA 4 RZD CAP LTD SR UNSECD LPN   5.739% 04/03..... F... 03/03/2014 Various....................................... .......................... .........1,277,903 .........1,205,000 .........1,352,178 .........1,314,131 .................... .........(5,638) .................... ...........(5,638) .................. .........1,308,493 .................. .....(30,591) .....(30,591) ......29,391 04/03/2017 4AM.....

1099999.  Total Bonds - All Other Government............................................................................................................................................................ .......17,582,020 .......15,275,894 .......18,574,839 .......16,809,615 .................0 .......(37,931) .................0 .........(37,931) ......36,032 .......18,205,117 .....(18,406) ...(623,098) ...(641,504) .....369,150 ......XXX... ..XXX....
Bonds - U.S. Special Revenue and Special Assessment  

31283H 6H 3 FHLMC GTD PASSTHRU CTF # G01772   5.000%.. ..... 03/01/2014 Paydown..................................... .......................... ................5,953 ................5,953 ................5,603 ................5,620 .................... .............333 .................... ...............333 .................. ................5,953 .................. .................. ...............0 .............47 02/01/2035 1...........
31283H L2 9 FHLMC GTD PASSTHRU CTF # G01245   5.500%.. ..... 03/01/2014 Paydown..................................... .......................... ...................902 ...................902 ...................875 ...................877 .................... ...............25 .................... .................25 .................. ...................902 .................. .................. ...............0 .............10 10/01/2029 1...........
31283H N2 7 FHLMC GTD PASSTHRU CTF # G01309   7.000%.. ..... 03/01/2014 Paydown..................................... .......................... ................3,263 ................3,263 ................3,415 ................3,406 .................... ............(143) .................... ..............(143) .................. ................3,263 .................. .................. ...............0 .............40 08/01/2031 1...........
31283H YV 1 FHLMC GTD PASSTHRU CTF # G01624   6.500%.. ..... 03/01/2014 Paydown..................................... .......................... ................4,167 ................4,167 ................4,182 ................4,181 .................... ..............(13) .................... ................(13) .................. ................4,167 .................. .................. ...............0 .............28 11/01/2033 1...........
31287R D8 9 FHLMC GTD PASSTHRU CTF # C65527   6.500%.. ..... 03/01/2014 Paydown..................................... .......................... ...................169 ...................169 ...................170 ...................170 .................... ................(1) .................... ..................(1) .................. ...................169 .................. .................. ...............0 ...............2 04/01/2032 1...........
3128FE 3M 9 FHLMC GTD PASSTHRU CTF # D73504   8.500%.. ..... 03/01/2014 Paydown..................................... .......................... ...................195 ...................195 ...................200 ...................199 .................... ................(4) .................... ..................(4) .................. ...................195 .................. .................. ...............0 ...............3 08/01/2026 1...........
3128FF B4 7 FHLMC GTD PASSTHRU CTF # D73659   8.500%.. ..... 03/01/2014 Paydown..................................... .......................... ...................103 ...................103 ...................105 ...................104 .................... ................(2) .................... ..................(2) .................. ...................103 .................. .................. ...............0 ...............1 08/01/2026 1...........

3128GW JK 5 FHLMC GTD PASSTHRU CTF # E92066   5.500%.. ..... 03/01/2014 Paydown..................................... .......................... ..............16,283 ..............16,283 ..............15,579 ..............15,926 .................... .............358 .................... ...............358 .................. ..............16,283 .................. .................. ...............0 ...........149 11/01/2017 1...........
3128H2 N8 2 FHLMC GTD PASSTHRU CTF # E94915   5.500%.. ..... 03/01/2014 Paydown..................................... .......................... ..............84,846 ..............84,846 ..............81,178 ..............82,906 .................... ..........1,940 .................... ............1,940 .................. ..............84,846 .................. .................. ...............0 ...........725 03/01/2018 1...........
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3128KS 2Z 4 FHLMC GTD PASSTHRU CTF #A62592   5.000%... ..... 03/01/2014 Paydown..................................... .......................... ................9,944 ................9,944 ................9,599 ................9,615 .................... .............329 .................... ...............329 .................. ................9,944 .................. .................. ...............0 .............42 06/01/2037 1...........
3128KY WT 2 FHLMC GTD PASSTHRU CTF #A67858   5.000%... ..... 03/01/2014 Paydown..................................... .......................... ..............20,725 ..............20,725 ..............20,006 ..............20,041 .................... .............684 .................... ...............684 .................. ..............20,725 .................. .................. ...............0 .............88 06/01/2037 1...........
3128L7 JM 0 FHLMC GTD PASSTHRU CTF #A73868   5.500%... ..... 03/01/2014 Paydown..................................... .......................... ................8,291 ................8,291 ................8,242 ................8,243 .................... ...............48 .................... .................48 .................. ................8,291 .................. .................. ...............0 ...........109 03/01/2038 1...........
3128LD 4R 2 FHLMC GTD PASSTHRU CTF #A79832   6.000%... ..... 03/01/2014 Paydown..................................... .......................... ............407,802 ............407,802 ............407,484 ............407,453 .................... .............349 .................... ...............349 .................. ............407,802 .................. .................. ...............0 ........3,145 07/01/2038 1...........
3128LX BE 9 FHLMC GTD PASSTHRU CTF# G01837   5.000%... ..... 03/01/2014 Paydown..................................... .......................... ..............24,111 ..............24,111 ..............26,078 ..............26,018 .................... .........(1,906) .................... ...........(1,906) .................. ..............24,111 .................. .................. ...............0 ...........188 07/01/2035 1...........
3128LX C5 7 FHLMC GTD PASSTHRU CTF #G01892   5.500%... ..... 03/01/2014 Paydown..................................... .......................... ...................691 ...................691 ...................670 ...................671 .................... ...............20 .................... .................20 .................. ...................691 .................. .................. ...............0 ...............8 06/01/2030 1...........
3128M4 LZ 4 FHLMC GTD PASSTHRU CTF #G02744   6.000%... ..... 03/01/2014 Paydown..................................... .......................... ..............36,055 ..............36,055 ..............39,570 ..............39,471 .................... .........(3,416) .................... ...........(3,416) .................. ..............36,055 .................. .................. ...............0 ...........397 03/01/2037 1...........
3128M6 6Y 9 FHLMC GTD PASSTHRU CTF #G05087   5.000%... ..... 03/01/2014 Paydown..................................... .......................... ............117,795 ............117,795 ............118,494 ............118,453 .................... ............(659) .................... ..............(659) .................. ............117,795 .................. .................. ...............0 ...........927 01/01/2037 1...........
3128M6 JM 1 FHLMC GTD PASSTHRU CTF #G04468   5.000%... ..... 03/01/2014 Paydown..................................... .......................... ............336,979 ............336,979 ............333,333 ............333,438 .................... ..........3,541 .................... ............3,541 .................. ............336,979 .................. .................. ...............0 ........2,538 07/01/2038 1...........
3128M6 MW 5 FHLMC GTD PASSTHRU CTF #G04573   5.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............60,528 ..............60,528 ..............61,091 ..............61,064 .................... ............(536) .................... ..............(536) .................. ..............60,528 .................. .................. ...............0 ...........537 07/01/2038 1...........
3128M7 2K 1 FHLMC GTD PASSTHRU CTF #G05878   4.500%... ..... 03/01/2014 Paydown..................................... .......................... ................1,690 ................1,690 ................1,773 ................1,769 .................... ..............(79) .................... ................(79) .................. ................1,690 .................. .................. ...............0 .............14 04/01/2040 1...........
3128M7 4M 5 FHLMC GTD PASSTHRU CTF #G05928   4.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............37,426 ..............37,426 ..............39,169 ..............39,099 .................... .........(1,673) .................... ...........(1,673) .................. ..............37,426 .................. .................. ...............0 ...........246 07/01/2040 1...........
3128M7 5V 4 FHLMC GTD PASSTHRU CTF #G05960   4.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............31,491 ..............31,491 ..............32,854 ..............32,795 .................... .........(1,304) .................... ...........(1,304) .................. ..............31,491 .................. .................. ...............0 ...........206 08/01/2040 1...........
3128M8 G7 3 FHLMC GTD PASSTHRU CTF #G06222   4.000%... ..... 03/01/2014 Paydown..................................... .......................... ................3,438 ................3,438 ................3,611 ................3,605 .................... ............(167) .................... ..............(167) .................. ................3,438 .................. .................. ...............0 .............19 01/01/2041 1...........
3128M8 G9 9 FHLMC GTD PASSTHRU CTF #G06224   3.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............53,388 ..............53,388 ..............51,439 ..............51,526 .................... ..........1,862 .................... ............1,862 .................. ..............53,388 .................. .................. ...............0 ...........307 01/01/2041 1...........
3128M8 NX 8 FHLMC GTD PASSTHRU CTF #G06406   4.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............23,562 ..............23,562 ..............24,597 ..............24,558 .................... ............(996) .................... ..............(996) .................. ..............23,562 .................. .................. ...............0 ...........176 02/01/2041 1...........
3128M9 CL 4 FHLMC GTD PASSTHRU CTF# G06975   4.000%... ..... 03/01/2014 Paydown..................................... .......................... ..............22,474 ..............22,474 ..............24,188 ..............24,145 .................... .........(1,671) .................... ...........(1,671) .................. ..............22,474 .................. .................. ...............0 ...........141 04/01/2042 1...........
3128M9 UF 7 FHLMC GTD PASSTHRU CTF# G07482   4.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............13,832 ..............13,832 ..............14,666 .......................... .................... ............(834) .................... ..............(834) .................. ..............13,832 .................. .................. ...............0 .............80 03/01/2041 1...........
3128M9 V4 1 FHLMC GTD PASSTHRU CTF# G07535   4.000%... ..... 03/01/2014 Paydown..................................... .......................... ................8,928 ................8,928 ................9,218 ................9,219 .................... ............(291) .................... ..............(291) .................. ................8,928 .................. .................. ...............0 .............49 03/01/2043 1...........
3128MJ GG 9 FHLMC GTD PASSTHRU CTF #G08198   5.000%... ..... 03/01/2014 Paydown..................................... .......................... ................7,980 ................7,980 ................7,568 ................7,586 .................... .............394 .................... ...............394 .................. ................7,980 .................. .................. ...............0 .............64 05/01/2037 1...........
3128MJ HD 5 FHLMC GTD PASSTHRU CTF #G08227   6.000%... ..... 03/01/2014 Paydown..................................... .......................... ..............11,063 ..............11,063 ..............11,147 ..............11,143 .................... ..............(80) .................... ................(80) .................. ..............11,063 .................. .................. ...............0 ...........114 10/01/2037 1...........
3128MJ Q7 8 FHLMC GTD PASSTHRU CTF #G08477   3.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............16,373 ..............16,373 ..............16,910 ..............16,889 .................... ............(516) .................... ..............(516) .................. ..............16,373 .................. .................. ...............0 .............92 02/01/2042 1...........
312910 ED 0 FHLMC SER 1286 CL F   7.000% 05/15/22............... ..... 03/01/2014 Paydown..................................... .......................... ...................422 ...................422 ...................383 ...................410 .................... ...............13 .................... .................13 .................. ...................422 .................. .................. ...............0 ...............5 05/15/2022 1...........
312913 PJ 9 FHLMC SER 1421 CL G   7.000% 11/15/22.............. ..... 03/01/2014 Paydown..................................... .......................... ..............12,184 ..............12,184 ..............11,588 ..............11,978 .................... .............206 .................... ...............206 .................. ..............12,184 .................. .................. ...............0 ...........154 11/15/2022 1...........
312916 XQ 7 FHLMC SER 1548 CL Z   7.000% 07/15/23............... ..... 03/01/2014 Paydown..................................... .......................... ..............33,072 ..............33,072 ..............31,640 ..............31,640 .................... ..........1,433 .................... ............1,433 .................. ..............33,072 .................. .................. ...............0 ...........365 07/15/2023 1...........
312916 ZY 8 FHLMC SER 1562 CL Z   7.000% 07/15/23............... ..... 03/01/2014 Paydown..................................... .......................... ..............37,301 ..............37,301 ..............36,804 ..............36,804 .................... .............497 .................... ...............497 .................. ..............37,301 .................. .................. ...............0 ...........408 07/15/2023 1...........
312928 ZV 9 FHLMC GTD PASSTHRU CTF #A82556   5.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............11,959 ..............11,959 ..............12,035 ..............12,031 .................... ..............(72) .................... ................(72) .................. ..............11,959 .................. .................. ...............0 .............78 10/01/2038 1...........
31292G Q4 1 FHLMC GTD PASSTHRU CTF # C00475   8.500%.. ..... 03/01/2014 Paydown..................................... .......................... ...................154 ...................154 ...................158 ...................157 .................... ................(3) .................... ..................(3) .................. ...................154 .................. .................. ...............0 ...............2 08/01/2026 1...........
31292H FU 3 FHLMC GTD PASSTHRU CTF # C01079   7.500%.. ..... 03/01/2014 Paydown..................................... .......................... .......................7 .......................7 .......................7 .......................7 .................... .................... .................... ...................0 .................. .......................7 .................. .................. ...............0 .................. 10/01/2030 1...........
31292H GP 3 FHLMC GTD PASSTHRU CTF # C01106   7.000%.. ..... 03/01/2014 Paydown..................................... .......................... .....................31 .....................31 .....................32 .....................32 .................... ................(1) .................... ..................(1) .................. .....................31 .................. .................. ...............0 .................. 12/01/2030 1...........
31292H KY 9 FHLMC GTD PASSTHRU CTF # C01211   7.000%.. ..... 03/01/2014 Paydown..................................... .......................... ...................263 ...................263 ...................274 ...................273 .................... ..............(10) .................... ................(10) .................. ...................263 .................. .................. ...............0 ...............3 08/01/2031 1...........
31292K 6R 3 FHLMC GTD PASSTHRU CTF #C03580   3.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............47,778 ..............47,778 ..............47,155 ..............47,182 .................... .............596 .................... ...............596 .................. ..............47,778 .................. .................. ...............0 ...........195 10/01/2040 1...........
31292L AA 3 FHLMC GTD PASSTHRU CTF #C03601   3.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............31,566 ..............31,566 ..............29,877 ..............29,959 .................... ..........1,606 .................... ............1,606 .................. ..............31,566 .................. .................. ...............0 ...........128 01/01/2041 1...........
31292L AD 7 FHLMC GTD PASSTHRU CTF #C03604   3.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............18,528 ..............18,528 ..............17,883 ..............17,911 .................... .............617 .................... ...............617 .................. ..............18,528 .................. .................. ...............0 .............96 12/01/2040 1...........
31292L G8 2 FHLMC GTD PASSTHRU CTF# C03823   3.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............10,436 ..............10,436 ..............10,788 ..............10,777 .................... ............(341) .................... ..............(341) .................. ..............10,436 .................. .................. ...............0 .............60 04/01/2042 1...........
31292L GY 5 FHLMC GTD PASSTHRU CTF# C03815   3.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............13,170 ..............13,170 ..............13,269 ..............13,268 .................... ..............(99) .................... ................(99) .................. ..............13,170 .................. .................. ...............0 .............72 03/01/2042 1...........
31292L LQ 6 FHLMC GTD PASSTHRU CTF# C03935   4.000%... ..... 03/01/2014 Paydown..................................... .......................... ..............11,044 ..............11,044 ..............11,845 ..............11,830 .................... ............(786) .................... ..............(786) .................. ..............11,044 .................. .................. ...............0 .............60 05/01/2042 1...........
312944 HN 4 FHLMC GTD PASSTHRU CTF #A95637   4.500%... ..... 03/01/2014 Paydown..................................... .......................... ................6,868 ................6,868 ................7,172 ................7,160 .................... ............(293) .................... ..............(293) .................. ................6,868 .................. .................. ...............0 .............52 12/01/2040 1...........
312944 P4 7 FHLMC GTD PASSTHRU CTF #A95843   4.500%... ..... 03/01/2014 Paydown..................................... .......................... ............580,896 ............721,332 ............733,053 ............732,510 .................... .......(11,178) .................... .........(11,178) .................. ............580,896 .................. .................. ...............0 ........6,752 12/01/2040 1...........
312945 4U 9 FHLMC GTD PASSTHRU CTF #A97135   4.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............21,094 ..............21,094 ..............21,855 ..............21,825 .................... ............(731) .................... ..............(731) .................. ..............21,094 .................. .................. ...............0 ...........158 02/01/2041 1...........
312945 C3 0 FHLMC GTD PASSTHRU CTF #A96390   4.500%... ..... 03/01/2014 Paydown..................................... .......................... ............181,298 ............181,298 ............185,632 ............185,457 .................... .........(4,159) .................... ...........(4,159) .................. ............181,298 .................. .................. ...............0 ...........804 01/01/2041 1...........
312945 DN 5 FHLMC GTD PASSTHRU CTF #A96409   3.500%... ..... 03/01/2014 Paydown..................................... .......................... ................7,898 ................7,898 ................7,622 ................7,634 .................... .............263 .................... ...............263 .................. ................7,898 .................. .................. ...............0 .............43 01/01/2041 1...........
312945 HS 0 FHLMC GTD PASSTHRU CTF #A96541   3.500%... ..... 03/01/2014 Paydown..................................... .......................... ................4,125 ................4,125 ................3,913 ................3,924 .................... .............201 .................... ...............201 .................. ................4,125 .................. .................. ...............0 .............24 01/01/2041 1...........
312945 TC 2 FHLMC GTD PASSTHRU CTF #A96847   3.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............54,493 ..............54,493 ..............52,173 ..............52,281 .................... ..........2,212 .................... ............2,212 .................. ..............54,493 .................. .................. ...............0 ...........316 02/01/2041 1...........
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312945 ZB 7 FHLMC GTD PASSTHRU CTF #A97038   4.000%... ..... 03/01/2014 Paydown..................................... .......................... ............133,864 ............133,864 ............132,170 ............132,234 .................... ..........1,630 .................... ............1,630 .................. ............133,864 .................. .................. ...............0 ...........793 02/01/2041 1...........
312946 BS 4 FHLMC GTD PASSTHRU CTF #A97249   4.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............51,255 ..............51,255 ..............52,520 ..............52,474 .................... .........(1,219) .................... ...........(1,219) .................. ..............51,255 .................. .................. ...............0 ...........388 03/01/2041 1...........
312946 D3 7 FHLMC GTD PASSTHRU CTF #A97322   4.500%... ..... 03/01/2014 Paydown..................................... .......................... ..............18,413 ..............18,413 ..............18,628 ..............18,619 .................... ............(206) .................... ..............(206) .................. ..............18,413 .................. .................. ...............0 ...........140 03/01/2041 1...........
312946 J7 2 FHLMC GTD PASSTHRU CTF #A97486   4.500%... ..... 03/01/2014 Paydown..................................... .......................... ............536,020 ............536,020 ............543,893 ............543,594 .................... .........(7,574) .................... ...........(7,574) .................. ............536,020 .................. .................. ...............0 ........4,506 03/01/2041 1...........
31294E 2T 5 FHLMC GTD PASSTHRU CTF # C37986   7.500%.. ..... 03/01/2014 Paydown..................................... .......................... .....................11 .....................11 .....................11 .....................11 .................... .................... .................... ...................0 .................. .....................11 .................. .................. ...............0 .................. 05/01/2030 1...........
31294F PU 4 FHLMC GTD PASSTHRU CTF # C38535   7.500%.. ..... 03/01/2014 Paydown..................................... .......................... .......................1 .......................1 .......................1 .......................1 .................... .................... .................... ...................0 .................. .......................1 .................. .................. ...............0 .................. 05/01/2030 1...........
31294K M5 1 FHLMC GTD PASSTHRU CTF # E01280   5.000%.. ..... 03/01/2014 Paydown..................................... .......................... ...................641 ...................641 ...................640 ...................640 .................... .................1 .................... ...................1 .................. ...................641 .................. .................. ...............0 ...............5 12/01/2017 1...........
31294N UC 1 FHLMC GTD PASSTHRU CTF# E04179   2.500%... ..... 03/10/2014 GOLDMAN SACHS & CO........... .......................... .........6,721,868 .........6,700,928 .........6,670,564 .........6,670,733 .................... .............114 .................... ...............114 .................. .........6,670,847 .................. ......51,021 ......51,021 ......49,792 01/01/2028 1...........
31294N UC 1 FHLMC GTD PASSTHRU CTF# E04179   2.500%... ..... 03/01/2014 Paydown..................................... .......................... ............166,041 ............166,041 ............165,289 ............165,293 .................... .............748 .................... ...............748 .................. ............166,041 .................. .................. ...............0 ...........662 01/01/2028 1...........
31296Y 4G 5 FHLMC GTD PASSTHRU CTF # A22623   5.500%.. ..... 03/01/2014 Paydown..................................... .......................... ...................182 ...................182 ...................176 ...................176 .................... .................6 .................... ...................6 .................. ...................182 .................. .................. ...............0 ...............2 10/01/2034 1...........
31297D VC 9 FHLMC GTD PASSTHRU CTF # A26011   6.500%.. ..... 03/01/2014 Paydown..................................... .......................... .....................50 .....................50 .....................50 .....................50 .................... .................... .................... ...................0 .................. .....................50 .................. .................. ...............0 ...............1 08/01/2034 1...........
31297R J3 2 FHLMC GTD PASSTHRU CTF #A35682   5.000%... ..... 03/01/2014 Paydown..................................... .......................... ..............22,166 ..............22,166 ..............20,832 ..............20,891 .................... ..........1,275 .................... ............1,275 .................. ..............22,166 .................. .................. ...............0 ...........144 07/01/2035 1...........
31297U EU 0 FHLMC GTD PASSTHRU CTF #A38247   5.000%... ..... 03/01/2014 Paydown..................................... .......................... ...................534 ...................534 ...................525 ...................525 .................... .................9 .................... ...................9 .................. ...................534 .................. .................. ...............0 ...............4 10/01/2035 1...........
31298D 3G 0 FHLMC GTD PASSTHRU CTF # C45299   7.500%.. ..... 03/01/2014 Paydown..................................... .......................... .......................1 .......................1 .......................1 .......................1 .................... .................... .................... ...................0 .................. .......................1 .................. .................. ...............0 .................. 12/01/2030 1...........
31298D K4 8 FHLMC GTD PASSTHRU CTF # C44815   7.500%.. ..... 03/01/2014 Paydown..................................... .......................... .......................1 .......................1 .......................1 .......................1 .................... .................... .................... ...................0 .................. .......................1 .................. .................. ...............0 .................. 11/01/2030 1...........
31298E W7 6 FHLMC GTD PASSTHRU CTF # C46070   7.500%.. ..... 03/01/2014 Paydown..................................... .......................... .....................17 .....................17 .....................17 .....................17 .................... .................... .................... ...................0 .................. .....................17 .................. .................. ...............0 .................. 12/01/2030 1...........
31298M PS 0 FHLMC GTD PASSTHRU CTF # C51333   7.000%.. ..... 03/01/2014 Paydown..................................... .......................... .....................19 .....................19 .....................19 .....................19 .................... ................(1) .................... ..................(1) .................. .....................19 .................. .................. ...............0 .................. 05/01/2031 1...........
31298S T7 9 FHLMC GTD PASSTHRU CTF # C55974   7.000%.. ..... 01/01/2014 Paydown..................................... .......................... ...................407 ...................407 ...................426 ...................425 .................... ..............(18) .................... ................(18) .................. ...................407 .................. .................. ...............0 ...............2 08/01/2031 1...........
31298T 2P 6 FHLMC GTD PASSTHRU CTF # C57082   7.000%.. ..... 03/01/2014 Paydown..................................... .......................... ...................298 ...................298 ...................312 ...................311 .................... ..............(13) .................... ................(13) .................. ...................298 .................. .................. ...............0 ...............3 09/01/2031 1...........
31298T Q2 1 FHLMC GTD PASSTHRU CTF # C56773   7.000%.. ..... 03/01/2014 Paydown..................................... .......................... .....................62 .....................62 .....................65 .....................65 .................... ................(3) .................... ..................(3) .................. .....................62 .................. .................. ...............0 ...............1 08/01/2031 1...........
31307A D4 1 FHLMC GTD PASSTHRU CTF# J21923   2.500%.... ..... 03/10/2014 GOLDMAN SACHS & CO........... .......................... .........7,902,346 .........7,877,728 .........7,839,570 .........7,839,785 .................... .............142 .................... ...............142 .................. .........7,839,927 .................. ......62,418 ......62,418 ......58,536 01/01/2028 1...........
31307A D4 1 FHLMC GTD PASSTHRU CTF# J21923   2.500%.... ..... 03/01/2014 Paydown..................................... .......................... ............183,897 ............183,897 ............183,007 ............183,012 .................... .............886 .................... ...............886 .................. ............183,897 .................. .................. ...............0 ...........712 01/01/2028 1...........
3132GE VT 4 FHLMC GTD PASSTHRU CTF #Q01526   4.000%... ..... 03/01/2014 Paydown..................................... .......................... ..............10,909 ..............10,909 ..............10,885 ..............10,885 .................... ...............24 .................... .................24 .................. ..............10,909 .................. .................. ...............0 .............76 06/01/2041 1...........
3132GE W2 2 FHLMC GTD PASSTHRU CTF #Q01565   3.500%... ..... 03/01/2014 Paydown..................................... .......................... ................5,158 ................5,158 ................4,986 ................4,994 .................... .............164 .................... ...............164 .................. ................5,158 .................. .................. ...............0 .............30 06/01/2041 1...........
3132GF YP 6 FHLMC GTD PASSTHRU CTF #Q02518   4.500%... ..... 03/01/2014 Paydown..................................... .......................... ................4,529 ................4,529 ................4,693 ................4,687 .................... ............(158) .................... ..............(158) .................. ................4,529 .................. .................. ...............0 .............34 08/01/2041 1...........
3132H7 BY 9 FHLMC GTD PASSTHRU CTF# U99054   4.000%... ..... 03/01/2014 Paydown..................................... .......................... ............302,724 ............302,724 ............316,483 ............316,380 .................... .......(13,655) .................... .........(13,655) .................. ............302,724 .................. .................. ...............0 ........1,872 06/01/2043 1...........
3132HB YD 1 FHLMC GTD PASSTHRU CTF# U91708   3.500%... ..... 03/01/2014 Paydown..................................... .......................... ............215,583 ............215,583 ............215,279 ............215,279 .................... .............303 .................... ...............303 .................. ............215,583 .................. .................. ...............0 ........1,308 07/01/2043 1...........
3132HP S8 8 FHLMC GTD PASSTHRU CTF# Q13243   4.000%... ..... 03/01/2014 Paydown..................................... .......................... ..............77,939 ..............77,939 ..............81,373 ..............81,353 .................... .........(3,414) .................... ...........(3,414) .................. ..............77,939 .................. .................. ...............0 ...........524 11/01/2042 1...........
3132HQ YC 0 FHLMC GTD PASSTHRU CTF# Q14307   4.000%... ..... 03/01/2014 Paydown..................................... .......................... ............156,514 ............156,514 ............163,362 ............163,317 .................... .........(6,803) .................... ...........(6,803) .................. ............156,514 .................. .................. ...............0 ........1,044 01/01/2043 1...........
3132L6 AK 7 FHLMC GTD PASSTHRU CTF# V80910   4.000%... ..... 03/01/2014 Paydown..................................... .......................... ..............15,049 ..............15,049 ..............15,601 ..............15,600 .................... ............(552) .................... ..............(552) .................. ..............15,049 .................. .................. ...............0 ...........112 12/01/2043 1...........
31335G PK 5 FHLMC GTD PASSTHRU CTF # C80426   8.500%.. ..... 03/01/2014 Paydown..................................... .......................... .....................97 .....................97 .....................99 .....................98 .................... ................(2) .................... ..................(2) .................. .....................97 .................. .................. ...............0 ...............1 08/01/2026 1...........
31339G 6Q 9 FHLMC SER 2374 CL PZ   5.500% 10/15/16............ ..... 03/01/2014 Paydown..................................... .......................... ..............13,822 ..............13,822 ..............13,769 ..............13,769 .................... ...............53 .................... .................53 .................. ..............13,822 .................. .................. ...............0 ...........127 10/15/2016 1...........
3133T6 Z3 8 FHLMC SER 1839 CL D   6.500% 05/15/26.............. ..... 03/01/2014 Paydown..................................... .......................... ................2,094 ................2,094 ................1,822 ................2,006 .................... ...............88 .................... .................88 .................. ................2,094 .................. .................. ...............0 .............22 05/15/2026 1...........
3133TS DK 6 FHLMC SER 2311 CL Z   6.000% 04/15/31............... ..... 03/01/2014 Paydown..................................... .......................... ..............13,209 ..............13,209 ..............12,534 ..............12,534 .................... .............675 .................... ...............675 .................. ..............13,209 .................. .................. ...............0 ...........121 04/15/2031 1...........
3133TS FW 8 FHLMC SER 2309 CL CZ   6.000% 04/15/31............ ..... 03/01/2014 Paydown..................................... .......................... ..............47,088 ..............47,088 ..............45,241 ..............45,241 .................... ..........1,847 .................... ............1,847 .................. ..............47,088 .................. .................. ...............0 ...........436 04/15/2031 1...........
31340Y BT 5 FHLMC SER 7 CL H   8.500% 06/15/19.................... ..... 03/15/2014 Paydown..................................... .......................... ................1,399 ................1,399 ................1,256 ................1,359 .................... ...............39 .................... .................39 .................. ................1,399 .................. .................. ...............0 .............20 06/15/2019 1...........
31358E RK 0 FNMA SER 1990-72 CL B   9.000% 07/25/20............ ..... 03/01/2014 Paydown..................................... .......................... ...................858 ...................858 ...................855 ...................853 .................... .................4 .................... ...................4 .................. ...................858 .................. .................. ...............0 .............13 07/25/2020 1...........
31358G TH 0 FNMA SER G-11 CL Z   8.500% 05/25/21................. ..... 03/01/2014 Paydown..................................... .......................... ..............13,234 ..............13,234 ..............12,564 ..............12,564 .................... .............671 .................... ...............671 .................. ..............13,234 .................. .................. ...............0 ...........192 05/25/2021 1...........
31358H FB 6 FNMA SER G-18 CL Z   8.750% 06/25/21................. ..... 03/01/2014 Paydown..................................... .......................... ................7,732 ................7,732 ................7,460 ................7,460 .................... .............271 .................... ...............271 .................. ................7,732 .................. .................. ...............0 ...........119 06/25/2021 1...........
31358H R8 0 FNMA SER 1991-102 CL E   8.200% 08/25/21.......... ..... 03/01/2014 Paydown..................................... .......................... ...................326 ...................326 ...................306 ...................316 .................... ...............10 .................... .................10 .................. ...................326 .................. .................. ...............0 ...............5 08/25/2021 1...........
31358J J6 9 FNMA SER 1991-38 CL D   8.000% 11/25/21........... ..... 03/01/2014 Paydown..................................... .......................... ................1,301 ................1,301 ................1,267 ................1,284 .................... ...............18 .................... .................18 .................. ................1,301 .................. .................. ...............0 .............18 11/25/2021 1...........
31358L PE 0 FNMA SER 1992-10 CL H   7.750% 01/25/22........... ..... 03/01/2014 Paydown..................................... .......................... ................8,881 ................8,881 ................8,401 ................8,683 .................... .............199 .................... ...............199 .................. ................8,881 .................. .................. ...............0 ...........123 01/25/2022 1...........
31358R BM 4 FNMA SER 1992-195 CL C   7.500% 10/25/22.......... ..... 03/01/2014 Paydown..................................... .......................... ................4,752 ................4,752 ................4,648 ................4,703 .................... ...............49 .................... .................49 .................. ................4,752 .................. .................. ...............0 .............64 10/25/2022 1...........
31359E ZX 2 FNMA SER 1993-34 CL PZ   6.750% 10/25/23.......... ..... 03/01/2014 Paydown..................................... .......................... ..............26,220 ..............26,220 ..............25,811 ..............25,421 .................... .............410 .................... ...............410 .................. ..............26,220 .................. .................. ...............0 ........1,153 10/25/2023 1...........
31359K B7 1 FNMA SER 1996-M6 CL Z   6.933% 04/17/36........... ..... 03/01/2014 Paydown..................................... .......................... ................1,432 ................1,432 ................1,400 ................1,400 .................... ...............32 .................... .................32 .................. ................1,432 .................. .................. ...............0 .............17 04/17/2036 1...........
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31359U LQ 6 FNMA SER 1998-46 CL GZ   6.500% 08/18/28......... ..... 03/01/2014 Paydown..................................... .......................... ................8,434 ................8,434 ................8,038 ................8,038 .................... .............396 .................... ...............396 .................. ................8,434 .................. .................. ...............0 ...........108 08/18/2028 1...........
31359U WE 1 FNMA SER 1998-W5 CL B1 MEZZ   6.500% 07/....... ..... 03/01/2014 Paydown..................................... .......................... ..............84,709 ..............84,709 ..............82,786 ..............83,410 .................... ..........1,300 .................... ............1,300 .................. ..............84,709 .................. .................. ...............0 ...........767 07/25/2028 5*.........
3136A6 E2 6 FNMA SER 2012-66 CL MA   4.500% 07/25/41......... ..... 03/01/2014 Paydown..................................... .......................... ..............51,283 ..............51,283 ..............54,489 ..............54,460 .................... .........(3,177) .................... ...........(3,177) .................. ..............51,283 .................. .................. ...............0 ...........296 07/25/2041 1...........
3136AB QH 9 FNMA SER 2013-9 CL CB   5.500% 04/25/42........... ..... 03/01/2014 Paydown..................................... .......................... ..............28,723 ..............28,723 ..............31,523 ..............31,436 .................... .........(2,713) .................... ...........(2,713) .................. ..............28,723 .................. .................. ...............0 ...........248 04/25/2042 1...........
3136AC GN 5 FNMA SER 2013-M3 CL AL   3.346% 01/25/33......... ..... 03/01/2014 Paydown..................................... .......................... ..............20,754 ..............20,754 ..............20,527 ..............20,534 .................... .............220 .................... ...............220 .................. ..............20,754 .................. .................. ...............0 ...........121 01/25/2033 1...........
31371H K2 3 FNMA GTD PASSTHRU CTF # 252413   6.500%..... ..... 03/01/2014 Paydown..................................... .......................... ................6,432 ................6,432 ................6,635 ................6,614 .................... ............(182) .................... ..............(182) .................. ................6,432 .................. .................. ...............0 ...........100 02/01/2029 1...........
31371H QY 7 FNMA GTD PASSTHRU CTF # 252571   7.000%..... ..... 03/01/2014 Paydown..................................... .......................... ...................973 ...................973 ................1,023 ................1,018 .................... ..............(45) .................... ................(45) .................. ...................973 .................. .................. ...............0 ...............9 07/01/2029 1...........
31371J NP 5 FNMA GTD PASSTHRU CTF # 253398   8.000%..... ..... 03/01/2014 Paydown..................................... .......................... .....................32 .....................32 .....................32 .....................32 .................... .................... .................... ...................0 .................. .....................32 .................. .................. ...............0 ...............1 08/01/2030 1...........
31371J PU 2 FNMA GTD PASSTHRU CTF # 253435   7.000%..... ..... 03/01/2014 Paydown..................................... .......................... .....................33 .....................33 .....................35 .....................35 .................... ................(2) .................... ..................(2) .................. .....................33 .................. .................. ...............0 .................. 09/01/2030 1...........
31371K BT 7 FNMA GTD PASSTHRU CTF # 253950   7.000%..... ..... 03/01/2014 Paydown..................................... .......................... ...................683 ...................683 ...................691 ...................690 .................... ................(7) .................... ..................(7) .................. ...................683 .................. .................. ...............0 ...............8 09/01/2031 1...........
31371K HX 2 FNMA GTD PASSTHRU CTF # 254146   6.000%..... ..... 03/01/2014 Paydown..................................... .......................... ...................199 ...................199 ...................198 ...................198 .................... .................1 .................... ...................1 .................. ...................199 .................. .................. ...............0 ...............2 01/01/2032 1...........
31371K LL 3 FNMA GTD PASSTHRU CTF # 254231   6.000%..... ..... 03/01/2014 Paydown..................................... .......................... ...................348 ...................348 ...................349 ...................348 .................... ................(1) .................... ..................(1) .................. ...................348 .................. .................. ...............0 ...............3 03/01/2022 1...........
31371K ML 2 FNMA GTD PASSTHRU CTF # 254263   6.500%..... ..... 03/01/2014 Paydown..................................... .......................... ...................459 ...................459 ...................472 ...................471 .................... ..............(12) .................... ................(12) .................. ...................459 .................. .................. ...............0 ...............6 04/01/2032 1...........
31371K WC 1 FNMA GTD PASSTHRU CTF #254543   5.500% 1... ..... 03/01/2014 Paydown..................................... .......................... ................4,807 ................4,807 ................4,851 ................4,839 .................... ..............(32) .................... ................(32) .................. ................4,807 .................. .................. ...............0 .............44 11/01/2022 1...........
31371M LB 1 FNMA GTD PASSTHRU CTF #256022   5.500% 1... ..... 03/01/2014 Paydown..................................... .......................... ................1,525 ................1,525 ................1,540 ................1,539 .................... ..............(13) .................... ................(13) .................. ................1,525 .................. .................. ...............0 .............14 12/01/2035 1...........
31371N GK 5 FNMA GTD PASSTHRU CTF #256802   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ..............38,964 ..............38,964 ..............42,239 ..............42,022 .................... .........(3,059) .................... ...........(3,059) .................. ..............38,964 .................. .................. ...............0 ...........332 07/01/2027 1...........
31371N ZC 2 FNMA GTD PASSTHRU CTF #257339   6.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ..............89,650 ..............89,650 ..............89,888 ..............89,874 .................... ............(224) .................... ..............(224) .................. ..............89,650 .................. .................. ...............0 ........1,032 08/01/2048 1...........
31371S U3 6 FNMA GTD PASSTHRU CTF # 260802   6.500%..... ..... 03/01/2014 Paydown..................................... .......................... .......................9 .......................9 .......................8 .......................8 .................... .................... .................... ...................0 .................. .......................9 .................. .................. ...............0 .................. 02/01/2024 1...........
31372Q N9 4 FNMA GTD PASSTHRU CTF # 279516   6.500%..... ..... 03/01/2014 Paydown..................................... .......................... ...................367 ...................367 ...................349 ...................353 .................... ...............14 .................... .................14 .................. ...................367 .................. .................. ...............0 ...............4 04/01/2024 1...........
31374N PZ 9 FNMA GTD PASSTHRU CTF # 319140   6.500%..... ..... 03/01/2014 Paydown..................................... .......................... ...................144 ...................144 ...................137 ...................138 .................... .................6 .................... ...................6 .................. ...................144 .................. .................. ...............0 ...............2 08/01/2025 1...........
3137A4 JM 0 FHLMC SER 3777 CL WA   4.000% 12/15/40........... ..... 03/01/2014 Paydown..................................... .......................... ..............53,656 ..............53,656 ..............57,932 ..............57,772 .................... .........(4,116) .................... ...........(4,116) .................. ..............53,656 .................. .................. ...............0 ...........325 12/15/2040 1...........
3137AR XS 0 FHLMC SER 2012-4073 CL PA   4.000% 07/15........ ..... 03/01/2014 Paydown..................................... .......................... ..............48,890 ..............48,890 ..............50,846 ..............50,817 .................... .........(1,927) .................... ...........(1,927) .................. ..............48,890 .................. .................. ...............0 ...........282 07/15/2041 1...........
31383N 4X 6 FNMA GTD PASSTHRU CTF # 508538   7.000%..... ..... 03/01/2014 Paydown..................................... .......................... ...................138 ...................138 ...................145 ...................145 .................... ................(6) .................... ..................(6) .................. ...................138 .................. .................. ...............0 ...............2 08/01/2029 1...........
31383Q F3 3 FNMA GTD PASSTHRU CTF # 509686   7.000%..... ..... 03/01/2014 Paydown..................................... .......................... ...................183 ...................183 ...................192 ...................192 .................... ................(8) .................... ..................(8) .................. ...................183 .................. .................. ...............0 ...............2 08/01/2029 1...........
31384G RH 0 FNMA GTD PASSTHRU CTF # 523488   7.000%..... ..... 03/01/2014 Paydown..................................... .......................... .....................25 .....................25 .....................26 .....................26 .................... ................(1) .................... ..................(1) .................. .....................25 .................. .................. ...............0 .................. 08/01/2030 1...........
31384U YA 6 FNMA GTD PASSTHRU CTF # 534505   7.500%..... ..... 03/01/2014 Paydown..................................... .......................... .....................21 .....................21 .....................21 .....................21 .................... .................... .................... ...................0 .................. .....................21 .................. .................. ...............0 .................. 06/01/2030 1...........
31384W FF 2 FNMA GTD PASSTHRU CTF # 535766   6.000%..... ..... 03/01/2014 Paydown..................................... .......................... ................1,169 ................1,169 ................1,164 ................1,164 .................... .................4 .................... ...................4 .................. ................1,169 .................. .................. ...............0 .............10 03/01/2031 1...........
31384W KY 5 FNMA GTD PASSTHRU CTF # 535911   6.500%..... ..... 03/01/2014 Paydown..................................... .......................... ...................189 ...................189 ...................189 ...................189 .................... .................... .................... ...................0 .................. ...................189 .................. .................. ...............0 ...............2 05/01/2031 1...........
31385J DJ 4 FNMA GTD PASSTHRU CTF # 545605   7.000%..... ..... 03/01/2014 Paydown..................................... .......................... ..............15,781 ..............15,781 ..............16,396 ..............16,351 .................... ............(570) .................... ..............(570) .................. ..............15,781 .................. .................. ...............0 ...........187 05/01/2032 1...........

31385W ZT 9 FNMA GTD PASSTHRU CTF # 555254   6.500%..... ..... 03/01/2014 Paydown..................................... .......................... ................1,412 ................1,412 ................1,407 ................1,407 .................... .................5 .................... ...................5 .................. ................1,412 .................. .................. ...............0 .............15 01/01/2033 1...........
31385X BD 8 FNMA GTD PASSTHRU CTF # 555436   6.000%..... ..... 03/01/2014 Paydown..................................... .......................... ...................294 ...................294 ...................293 ...................293 .................... .................1 .................... ...................1 .................. ...................294 .................. .................. ...............0 ...............3 05/01/2033 1...........
31385X Q5 9 FNMA GTD PASSTHRU CTF #555876   5.500% 1... ..... 03/01/2014 Paydown..................................... .......................... ................3,022 ................3,022 ................3,050 ................3,047 .................... ..............(26) .................... ................(26) .................. ................3,022 .................. .................. ...............0 .............25 10/01/2033 1...........
31386K 6J 8 FNMA GTD PASSTHRU CTF # 566173   7.000%..... ..... 03/01/2014 Paydown..................................... .......................... ...................993 ...................993 ................1,004 ................1,002 .................... ................(9) .................... ..................(9) .................. ...................993 .................. .................. ...............0 .............11 08/01/2031 1...........
31386P ZU 0 FNMA GTD PASSTHRU CTF # 569655   5.500%..... ..... 03/01/2014 Paydown..................................... .......................... ...................563 ...................563 ...................559 ...................559 .................... .................4 .................... ...................4 .................. ...................563 .................. .................. ...............0 ...............4 01/01/2032 1...........
31386R ZG 7 FNMA GTD PASSTHRU CTF # 571443   7.000%..... ..... 03/01/2014 Paydown..................................... .......................... ...................454 ...................454 ...................463 ...................462 .................... ................(8) .................... ..................(8) .................. ...................454 .................. .................. ...............0 ...............5 06/01/2031 1...........
31387K HQ 9 FNMA GTD PASSTHRU CTF # 586239   7.000%..... ..... 03/01/2014 Paydown..................................... .......................... .....................58 .....................58 .....................59 .....................59 .................... ................(1) .................... ..................(1) .................. .....................58 .................. .................. ...............0 ...............1 08/01/2031 1...........
31387M BY 4 FNMA GTD PASSTHRU CTF # 587855   6.000%..... ..... 03/01/2014 Paydown..................................... .......................... ...................724 ...................724 ...................734 ...................733 .................... ................(9) .................... ..................(9) .................. ...................724 .................. .................. ...............0 ...............8 12/01/2031 1...........
31387N WR 4 FNMA GTD PASSTHRU CTF # 589356   6.500%..... ..... 03/01/2014 Paydown..................................... .......................... .....................46 .....................46 .....................47 .....................47 .................... ................(1) .................... ..................(1) .................. .....................46 .................. .................. ...............0 .................. 06/01/2031 1...........
31387V 2J 7 FNMA GTD PASSTHRU CTF # 595777   6.500%..... ..... 03/01/2014 Paydown..................................... .......................... .......................4 .......................4 .......................4 .......................4 .................... .................... .................... ...................0 .................. .......................4 .................. .................. ...............0 .................. 08/01/2031 1...........
31388C MM 9 FNMA GTD PASSTHRU CTF # 600764   6.500%..... ..... 03/01/2014 Paydown..................................... .......................... .......................8 .......................8 .......................8 .......................8 .................... .................... .................... ...................0 .................. .......................8 .................. .................. ...............0 .................. 08/01/2031 1...........
31388U C4 0 FNMA GTD PASSTHRU CTF # 614891   6.000%..... ..... 03/01/2014 Paydown..................................... .......................... ................1,669 ................1,669 ................1,662 ................1,662 .................... .................7 .................... ...................7 .................. ................1,669 .................. .................. ...............0 .............17 12/01/2031 1...........
3138A1 SL 6 FNMA GTD PASSTHRU CTF #AH0522   4.000% 1.. ..... 03/01/2014 Paydown..................................... .......................... ..............22,820 ..............22,820 ..............23,002 ..............22,992 .................... ............(172) .................... ..............(172) .................. ..............22,820 .................. .................. ...............0 ...........152 12/01/2040 1...........
3138A3 LL 9 FNMA GTD PASSTHRU CTF #AH2130   4.500% 0.. ..... 03/01/2014 Paydown..................................... .......................... ..............43,037 ..............43,037 ..............44,073 ..............44,032 .................... ............(995) .................... ..............(995) .................. ..............43,037 .................. .................. ...............0 ...........201 02/01/2041 1...........
3138A7 PC 6 FNMA GTD PASSTHRU CTF #AH5818   4.500% 0.. ..... 03/01/2014 Paydown..................................... .......................... ............220,593 ............220,593 ............226,005 ............225,768 .................... .........(5,175) .................... ...........(5,175) .................. ............220,593 .................. .................. ...............0 ........1,728 02/01/2041 1...........
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3138AE J8 7 FNMA GTD PASSTHRU CTF #AI1186   4.000% 0.... ..... 03/01/2014 Paydown..................................... .......................... ............140,457 ............140,457 ............139,382 ............139,413 .................... ..........1,044 .................... ............1,044 .................. ............140,457 .................. .................. ...............0 ...........847 04/01/2041 1...........
3138EG HT 4 FNMA GTD PASSTHRU CTF #AL0241   4.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ..............23,083 ..............23,083 ..............23,775 ..............23,745 .................... ............(662) .................... ..............(662) .................. ..............23,083 .................. .................. ...............0 ...........176 04/01/2041 1...........
3138EK 4D 4 FNMA GTD PASSTHRU CTF# AL3519   4.500% 1... ..... 03/01/2014 Paydown..................................... .......................... ..............31,314 ..............31,314 ..............33,682 ..............33,680 .................... .........(2,367) .................... ...........(2,367) .................. ..............31,314 .................. .................. ...............0 ...........204 11/01/2041 1...........
3138L3 US 2 FNMA GTD PASSTHRU CTF# AM3292   3.690% 0.. ..... 03/01/2014 Paydown..................................... .......................... ..............20,793 ..............20,793 ..............21,274 ..............21,265 .................... ............(472) .................... ..............(472) .................. ..............20,793 .................. .................. ...............0 ...........128 05/01/2043 1...........
3138L4 QT 3 FNMA GTD PASSTHRU CTF# AM4065   4.450% 0.. ..... 03/01/2014 Paydown..................................... .......................... ..............11,100 ..............11,100 ..............11,072 ..............11,072 .................... ...............28 .................... .................28 .................. ..............11,100 .................. .................. ...............0 .............93 08/01/2043 1...........
31390U MA 1 FNMA GTD PASSTHRU CTF # 656553   6.500%..... ..... 03/01/2014 Paydown..................................... .......................... .....................33 .....................33 .....................34 .....................34 .................... ................(1) .................... ..................(1) .................. .....................33 .................. .................. ...............0 .................. 10/01/2032 1...........
31391L 5L 5 FNMA GTD PASSTHRU CTF # 670551   6.500%..... ..... 03/01/2014 Paydown..................................... .......................... ...................569 ...................569 ...................585 ...................584 .................... ..............(15) .................... ................(15) .................. ...................569 .................. .................. ...............0 ...............5 08/01/2032 1...........
31391P C5 3 FNMA GTD PASSTHRU CTF # 672492   6.000%..... ..... 03/01/2014 Paydown..................................... .......................... .....................82 .....................82 .....................83 .....................83 .................... ................(1) .................... ..................(1) .................. .....................82 .................. .................. ...............0 ...............1 01/01/2033 1...........
31391T AP 3 FNMA GTD PASSTHRU CTF # 676014   6.000%..... ..... 03/01/2014 Paydown..................................... .......................... ................4,156 ................4,156 ................4,137 ................4,137 .................... ...............19 .................... .................19 .................. ................4,156 .................. .................. ...............0 .............57 11/01/2032 1...........
313920 YH 7 FNMA SER 2001-W2 CL AS5   6.473% 10/25/3........ ..... 03/01/2014 Paydown..................................... .......................... ................6,234 ................6,234 ................6,218 ................6,213 .................... ...............20 .................... .................20 .................. ................6,234 .................. .................. ...............0 .............53 10/25/2031 1...........
313920 ZG 8 FNMA SER 2001-46 CL Z   6.500% 09/25/31............ ..... 03/01/2014 Paydown..................................... .......................... ..............11,086 ..............11,086 ..............10,889 ..............10,889 .................... .............196 .................... ...............196 .................. ..............11,086 .................. .................. ...............0 ...........114 09/25/2031 1...........
31392F 4F 1 FNMA SER 2002-77 CL QG   5.500% 12/25/32......... ..... 03/01/2014 Paydown..................................... .......................... ..............35,125 ..............35,125 ..............39,559 ..............38,510 .................... .........(3,385) .................... ...........(3,385) .................. ..............35,125 .................. .................. ...............0 ...........296 12/25/2032 1...........
31393B 6Q 3 FNMA SER 2003-M2 CL D   4.680% 01/25/33.......... ..... 03/01/2014 Paydown..................................... .......................... ..............22,200 ..............22,200 ..............22,311 ..............22,247 .................... ..............(47) .................... ................(47) .................. ..............22,200 .................. .................. ...............0 ...........174 01/25/2033 1...........
31393B RF 4 FNMA SER 2003-37 CL PD   5.250% 05/25/32......... ..... 03/01/2014 Paydown..................................... .......................... ..............22,188 ..............22,188 ..............22,164 ..............22,113 .................... ...............75 .................... .................75 .................. ..............22,188 .................. .................. ...............0 ...........196 05/25/2032 1...........
31393E X7 9 FNMA SER 2003-85 CL QC   5.500% 03/25/33......... ..... 03/01/2014 Paydown..................................... .......................... ............209,281 ............209,281 ............205,259 ............208,140 .................... ..........1,142 .................... ............1,142 .................. ............209,281 .................. .................. ...............0 ........1,804 03/25/2033 1...........
31393E Z9 3 FNMA SER 2003-85 CL KE   5.000% 11/25/31......... ..... 01/01/2014 Paydown..................................... .......................... ............233,133 ............233,133 ............217,906 ............232,225 .................... .............908 .................... ...............908 .................. ............233,133 .................. .................. ...............0 ...........971 11/25/2031 1...........
31393T BK 1 FNMA SER 2003-92 CL VG   5.000% 09/25/14......... ..... 03/01/2014 Paydown..................................... .......................... ................4,348 ................4,348 ................4,339 ................4,334 .................... ...............14 .................... .................14 .................. ................4,348 .................. .................. ...............0 .............36 09/25/2014 1...........
31393U XM 0 FNMA SER 2003-128 CL DG   4.500% 01/25/2......... ..... 03/01/2014 Paydown..................................... .......................... ..............31,214 ..............31,214 ..............34,199 ..............33,262 .................... .........(2,048) .................... ...........(2,048) .................. ..............31,214 .................. .................. ...............0 ...........221 01/25/2024 1...........
31394B R7 1 FNMA SER 2004-97 CL B   5.500% 01/25/35............ ..... 03/01/2014 Paydown..................................... .......................... ..............82,451 ..............82,451 ..............91,082 ..............89,666 .................... .........(7,215) .................... ...........(7,215) .................. ..............82,451 .................. .................. ...............0 ...........617 01/25/2035 1...........
31394D EL 0 FNMA SER 2005-29 CL AK   4.500% 04/25/35......... ..... 03/01/2014 Paydown..................................... .......................... ................6,048 ................6,048 ................5,905 ................6,015 .................... ...............34 .................... .................34 .................. ................6,048 .................. .................. ...............0 .............43 04/25/2035 1...........
31394K 3M 4 FHLMC SER 2688 CL DG   4.500% 10/15/23............ ..... 03/01/2014 Paydown..................................... .......................... ..............38,639 ..............38,639 ..............41,489 ..............41,188 .................... .........(2,549) .................... ...........(2,549) .................. ..............38,639 .................. .................. ...............0 ...........276 10/15/2023 1...........
31394N K9 8 FHLMC SER 2742 CL K   4.000% 01/15/19............... ..... 03/01/2014 Paydown..................................... .......................... ................2,984 ................2,984 ................2,697 ................2,907 .................... ...............78 .................... .................78 .................. ................2,984 .................. .................. ...............0 .............21 01/15/2019 1...........
31394R HM 4 FHLMC SER 2750 CL ZT   5.000% 02/15/34............. ..... 03/01/2014 Paydown..................................... .......................... ..............19,129 ..............19,129 ..............20,833 ..............20,512 .................... .........(1,383) .................... ...........(1,383) .................. ..............19,129 .................. .................. ...............0 ...........139 02/15/2034 1...........
31394R JX 8 FHLMC SER 2754 CL PD   5.000% 11/15/32............ ..... 03/01/2014 Paydown..................................... .......................... ............373,171 ............373,171 ............367,806 ............371,930 .................... ..........1,241 .................... ............1,241 .................. ............373,171 .................. .................. ...............0 ........3,098 11/15/2032 1...........
31394W NL 8 FHLMC SER 2777 CL ZC   4.500% 04/15/34............ ..... 03/01/2014 Paydown..................................... .......................... ..............44,183 ..............44,183 ..............45,611 ..............45,259 .................... .........(1,075) .................... ...........(1,075) .................. ..............44,183 .................. .................. ...............0 ...........291 04/15/2034 1...........
31395E RT 6 FHLMC SER 2841 CL AT   4.000% 08/15/19............ ..... 03/01/2014 Paydown..................................... .......................... ................7,273 ................7,273 ................6,618 ................7,110 .................... .............163 .................... ...............163 .................. ................7,273 .................. .................. ...............0 .............51 08/15/2019 1...........
31395G C3 4 FHLMC SER 2852 CL NY   5.000% 09/15/33............ ..... 03/01/2014 Paydown..................................... .......................... ..............50,592 ..............50,592 ..............55,145 ..............51,927 .................... .........(1,335) .................... ...........(1,335) .................. ..............50,592 .................. .................. ...............0 ...........386 09/15/2033 1...........
31395K E8 2 FHLMC SER 2899 CL HA   4.000% 05/15/19............ ..... 03/01/2014 Paydown..................................... .......................... ................1,702 ................1,702 ................1,631 ................1,681 .................... ...............20 .................... .................20 .................. ................1,702 .................. .................. ...............0 .............12 05/15/2019 1...........
31395P BA 9 FHLMC SER 2931 CL ZY   5.000% 02/15/35............ ..... 03/01/2014 Paydown..................................... .......................... ..............36,107 ..............36,107 ..............38,329 ..............38,329 .................... .........(2,222) .................... ...........(2,222) .................. ..............36,107 .................. .................. ...............0 ...........253 02/15/2035 1...........
31395P S8 6 FHLMC SER 2941 CL DA   4.500% 03/15/35............ ..... 03/01/2014 Paydown..................................... .......................... ............387,716 ............387,716 ............376,085 ............382,861 .................... ..........4,855 .................... ............4,855 .................. ............387,716 .................. .................. ...............0 ........3,169 03/15/2035 1...........
31395T B3 7 FHLMC SER 2965 CL XW   5.000% 04/15/25........... ..... 03/01/2014 Paydown..................................... .......................... ............301,212 ............301,212 ............290,383 ............296,166 .................... ..........5,045 .................... ............5,045 .................. ............301,212 .................. .................. ...............0 ........2,544 04/15/2025 1...........
31396A RE 6 FHLMC SER 3037 CL ND   5.000% 01/15/34............ ..... 03/01/2014 Paydown..................................... .......................... ..............52,549 ..............52,549 ..............57,089 ..............53,637 .................... .........(1,088) .................... ...........(1,088) .................. ..............52,549 .................. .................. ...............0 ...........363 01/15/2034 1...........
31396Q GV 5 FNMA SER 2009-47 CL DH   4.500% 07/25/39......... ..... 03/01/2014 Paydown..................................... .......................... ..............39,774 ..............39,774 ..............43,745 ..............42,978 .................... .........(3,204) .................... ...........(3,204) .................. ..............39,774 .................. .................. ...............0 ...........266 07/25/2039 1...........
31397M JJ 7 FNMA SER 2008-72 CL BX   5.500% 08/25/38......... ..... 03/01/2014 Paydown..................................... .......................... ............195,537 ............195,537 ............182,278 ............188,951 .................... ..........6,586 .................... ............6,586 .................. ............195,537 .................. .................. ...............0 ........1,675 08/25/2038 1...........
31397T TX 0 FHLMC SER 3459 CL MB   5.000% 06/15/38............ ..... 03/01/2014 Paydown..................................... .......................... ..............26,103 ..............26,103 ..............28,709 ..............28,290 .................... .........(2,187) .................... ...........(2,187) .................. ..............26,103 .................. .................. ...............0 ...........207 06/15/2038 1...........

31397W 5N 1 FHLMC SER 3460 CL VB   5.000% 07/15/28............ ..... 03/01/2014 Paydown..................................... .......................... ..............87,542 ..............87,542 ..............95,995 ..............89,907 .................... .........(2,365) .................... ...........(2,365) .................. ..............87,542 .................. .................. ...............0 ...........679 07/15/2028 1...........
31402C 4H 2 FNMA GTD PASSTHRU CTF #725424   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ................2,262 ................2,262 ................2,192 ................2,195 .................... ...............67 .................... .................67 .................. ................2,262 .................. .................. ...............0 .............20 04/01/2034 1...........
31402R T4 1 FNMA GTD PASSTHRU CTF #735971   5.500% 1... ..... 03/01/2014 Paydown..................................... .......................... ................3,273 ................3,273 ................3,303 ................3,301 .................... ..............(28) .................... ................(28) .................. ................3,273 .................. .................. ...............0 .............28 11/01/2034 1...........
31403D D9 7 FNMA GTD PASSTHRU CTF #745428   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ................5,053 ................5,053 ................5,099 ................5,096 .................... ..............(44) .................... ................(44) .................. ................5,053 .................. .................. ...............0 .............44 01/01/2036 1...........
31403D PR 4 FNMA GTD PASSTHRU CTF #745732   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ................3,590 ................3,590 ................3,623 ................3,621 .................... ..............(31) .................... ................(31) .................. ................3,590 .................. .................. ...............0 .............32 07/01/2036 1...........
31403F UD 4 FNMA GTD PASSTHRU CTF # 747680   5.500%..... ..... 03/01/2014 Paydown..................................... .......................... ................8,822 ................8,822 ................8,547 ................8,560 .................... .............262 .................... ...............262 .................. ................8,822 .................. .................. ...............0 .............61 11/01/2033 1...........
31403J 6Z 4 FNMA GTD PASSTHRU CTF # 750688   6.000%..... ..... 03/01/2014 Paydown..................................... .......................... ...................405 ...................405 ...................410 ...................409 .................... ................(4) .................... ..................(4) .................. ...................405 .................. .................. ...............0 ...............4 11/01/2033 1...........
31403N GP 6 FNMA GTD PASSTHRU CTF # 753606   5.500%..... ..... 03/01/2014 Paydown..................................... .......................... ...................134 ...................134 ...................130 ...................130 .................... .................4 .................... ...................4 .................. ...................134 .................. .................. ...............0 ...............1 12/01/2033 1...........
31403S DP 8 FNMA GTD PASSTHRU CTF # 756210   5.500%..... ..... 03/01/2014 Paydown..................................... .......................... ................7,470 ................7,470 ................7,404 ................7,406 .................... ...............64 .................... .................64 .................. ................7,470 .................. .................. ...............0 .............68 12/01/2033 1...........
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31404K KS 0 FNMA GTD PASSTHRU CTF # 770805   5.000%..... ..... 03/01/2014 Paydown..................................... .......................... ..............11,588 ..............11,588 ..............10,904 ..............10,937 .................... .............651 .................... ...............651 .................. ..............11,588 .................. .................. ...............0 .............93 04/01/2034 1...........
31404M L9 7 FNMA GTD PASSTHRU CTF # 772652   5.500%..... ..... 03/01/2014 Paydown..................................... .......................... ................4,659 ................4,659 ................4,511 ................4,518 .................... .............141 .................... ...............141 .................. ................4,659 .................. .................. ...............0 .............35 03/01/2034 1...........
31407E PG 2 FNMA GTD PASSTHRU CTF #828523   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................2,662 ................2,662 ................2,501 ................2,508 .................... .............154 .................... ...............154 .................. ................2,662 .................. .................. ...............0 .............22 07/01/2035 1...........
31407H KS 4 FNMA GTD PASSTHRU CTF #831105   5.500% 1... ..... 03/01/2014 Paydown..................................... .......................... ................3,034 ................3,034 ................3,062 ................3,060 .................... ..............(26) .................... ................(26) .................. ................3,034 .................. .................. ...............0 .............27 11/01/2035 1...........
31407N 2C 6 FNMA GTD PASSTHRU CTF #836071   5.000% 1... ..... 03/01/2014 Paydown..................................... .......................... ................2,485 ................2,485 ................2,437 ................2,439 .................... ...............45 .................... .................45 .................. ................2,485 .................. .................. ...............0 .............21 10/01/2035 1...........
31407R BQ 6 FNMA GTD PASSTHRU CTF #838047   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ..............30,419 ..............30,419 ..............29,377 ..............29,431 .................... .............989 .................... ...............989 .................. ..............30,419 .................. .................. ...............0 ...........201 09/01/2035 1...........
31407R TC 8 FNMA GTD PASSTHRU CTF #838547   6.000% 1... ..... 03/01/2014 Paydown..................................... .......................... ..............10,058 ..............10,058 ................9,967 ................9,969 .................... ...............89 .................... .................89 .................. ..............10,058 .................. .................. ...............0 ...........101 10/01/2035 1...........
31408F UB 3 FNMA GTD PASSTHRU CTF #850278   5.500% 1... ..... 03/01/2014 Paydown..................................... .......................... ...................175 ...................175 ...................176 ...................176 .................... ................(2) .................... ..................(2) .................. ...................175 .................. .................. ...............0 ...............2 12/01/2035 1...........
31410B K7 8 FNMA GTD PASSTHRU CTF #884218   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ...................127 ...................127 ...................123 ...................123 .................... .................4 .................... ...................4 .................. ...................127 .................. .................. ...............0 ...............1 05/01/2036 1...........
31410F 2H 7 FNMA GTD PASSTHRU CTF #888276   5.500% 1... ..... 03/01/2014 Paydown..................................... .......................... ...................768 ...................768 ...................775 ...................775 .................... ................(7) .................... ..................(7) .................. ...................768 .................. .................. ...............0 ...............6 11/01/2036 1...........
31410G EK 5 FNMA GTD PASSTHRU CTF #888538   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ................2,077 ................2,077 ................2,096 ................2,095 .................... ..............(18) .................... ................(18) .................. ................2,077 .................. .................. ...............0 .............18 01/01/2037 1...........
31410K LY 8 FNMA GTD PASSTHRU CTF #889643   6.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ..............86,990 ..............86,990 ..............86,678 ..............86,677 .................... .............314 .................... ...............314 .................. ..............86,990 .................. .................. ...............0 ...........883 03/01/2038 1...........
31410N MZ 8 FNMA GTD PASSTHRU CTF #892376   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ................6,863 ................6,863 ................6,622 ................6,631 .................... .............232 .................... ...............232 .................. ................6,863 .................. .................. ...............0 .............34 07/01/2036 1...........
31410Q R9 4 FNMA GTD PASSTHRU CTF #894312   6.000% 1... ..... 03/01/2014 Paydown..................................... .......................... ..............19,564 ..............19,564 ..............19,704 ..............19,694 .................... ............(131) .................... ..............(131) .................. ..............19,564 .................. .................. ...............0 ...........191 10/01/2036 1...........
31410X 3U 8 FNMA GTD PASSTHRU CTF #900911   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ................2,879 ................2,879 ................2,905 ................2,904 .................... ..............(25) .................... ................(25) .................. ................2,879 .................. .................. ...............0 .............31 02/01/2037 1...........
31410X 4K 9 FNMA GTD PASSTHRU CTF #900926   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ................2,448 ................2,448 ................2,471 ................2,469 .................... ..............(21) .................... ................(21) .................. ................2,448 .................. .................. ...............0 .............21 02/01/2037 1...........
31411G Q7 0 FNMA GTD PASSTHRU CTF #907778   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ................3,283 ................3,283 ................3,313 ................3,311 .................... ..............(28) .................... ................(28) .................. ................3,283 .................. .................. ...............0 .............16 01/01/2037 1...........
31411W F8 5 FNMA GTD PASSTHRU CTF #916491   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ..............24,872 ..............24,872 ..............24,760 ..............24,761 .................... .............112 .................... ...............112 .................. ..............24,872 .................. .................. ...............0 ...........192 06/01/2037 1...........
31411W XC 6 FNMA GTD PASSTHRU CTF #916975   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................3,583 ................3,583 ................3,464 ................3,470 .................... .............113 .................... ...............113 .................. ................3,583 .................. .................. ...............0 .............16 04/01/2037 1...........
31412L QE 3 FNMA GTD PASSTHRU CTF #928453   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ...................659 ...................659 ...................665 ...................665 .................... ................(5) .................... ..................(5) .................. ...................659 .................. .................. ...............0 ...............6 07/01/2027 1...........

31412M 4N 5 FNMA GTD PASSTHRU CTF #929729   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................7,683 ................7,683 ................7,648 ................7,648 .................... ...............34 .................... .................34 .................. ................7,683 .................. .................. ...............0 .............78 07/01/2038 1...........
31412M R4 2 FNMA GTD PASSTHRU CTF #929407   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................7,604 ................7,604 ................7,570 ................7,570 .................... ...............34 .................... .................34 .................. ................7,604 .................. .................. ...............0 .............65 05/01/2038 1...........
31412Q SL 4 FNMA GTD PASSTHRU CTF #932123   4.000% 1... ..... 03/01/2014 Paydown..................................... .......................... ..............51,819 ..............51,819 ..............53,520 ..............53,421 .................... .........(1,602) .................... ...........(1,602) .................. ..............51,819 .................. .................. ...............0 ...........251 10/01/2039 1...........
31412S ZX 6 FNMA GTD PASSTHRU CTF #933758   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ............155,609 ............155,609 ............154,977 ............154,982 .................... .............627 .................... ...............627 .................. ............155,609 .................. .................. ...............0 ........1,155 03/01/2038 1...........
31413N 6R 1 FNMA GTD PASSTHRU CTF #950980   5.500% 1... ..... 03/01/2014 Paydown..................................... .......................... ................1,606 ................1,606 ................1,621 ................1,620 .................... ..............(14) .................... ................(14) .................. ................1,606 .................. .................. ...............0 ...............8 10/01/2037 1...........
31413R 2V 7 FNMA GTD PASSTHRU CTF #953588   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................7,536 ................7,536 ................7,502 ................7,502 .................... ...............34 .................... .................34 .................. ................7,536 .................. .................. ...............0 .............57 01/01/2038 1...........
31413S 6Q 2 FNMA GTD PASSTHRU CTF #954579   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................1,016 ................1,016 ................1,011 ................1,011 .................... .................5 .................... ...................5 .................. ................1,016 .................. .................. ...............0 ...............8 02/01/2038 1...........
31413T T3 6 FNMA GTD PASSTHRU CTF #955170   5.500% 1... ..... 03/01/2014 Paydown..................................... .......................... ...................680 ...................680 ...................681 ...................681 .................... .................... .................... ...................0 .................. ...................680 .................. .................. ...............0 ...............6 11/01/2037 1...........
31414B XF 2 FNMA GTD PASSTHRU CTF #961578   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ..............25,999 ..............25,999 ..............25,881 ..............25,883 .................... .............117 .................... ...............117 .................. ..............25,999 .................. .................. ...............0 ...........222 02/01/2038 1...........
31414D HN 9 FNMA GTD PASSTHRU CTF #962937   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................4,826 ................4,826 ................4,804 ................4,805 .................... ...............22 .................... .................22 .................. ................4,826 .................. .................. ...............0 .............42 05/01/2038 1...........
31414E QY 3 FNMA GTD PASSTHRU CTF #964071   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ..............11,883 ..............11,883 ..............11,830 ..............11,830 .................... ...............53 .................... .................53 .................. ..............11,883 .................. .................. ...............0 .............95 07/01/2038 1...........
31414E Y9 9 FNMA GTD PASSTHRU CTF #964336   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ..............22,798 ..............22,798 ..............22,695 ..............22,696 .................... .............102 .................... ...............102 .................. ..............22,798 .................. .................. ...............0 ...........170 07/01/2038 1...........
31414F T4 3 FNMA GTD PASSTHRU CTF #965071   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ...................104 ...................104 ...................105 ...................105 .................... ................(1) .................... ..................(1) .................. ...................104 .................. .................. ...............0 ...............1 09/01/2038 1...........
31414M CB 0 FNMA GTD PASSTHRU CTF #969966   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................3,773 ................3,773 ................3,756 ................3,757 .................... ...............17 .................... .................17 .................. ................3,773 .................. .................. ...............0 .............21 04/01/2038 1...........
31414M LH 7 FNMA GTD PASSTHRU CTF #970228   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................2,733 ................2,733 ................2,721 ................2,721 .................... ...............12 .................... .................12 .................. ................2,733 .................. .................. ...............0 .............13 05/01/2038 1...........
31414P ZE 2 FNMA GTD PASSTHRU CTF #972441   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................9,883 ................9,883 ................9,839 ................9,839 .................... ...............44 .................... .................44 .................. ................9,883 .................. .................. ...............0 .............42 03/01/2038 1...........
31414R WE 1 FNMA GTD PASSTHRU CTF #974145   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................4,689 ................4,689 ................4,668 ................4,668 .................... ...............21 .................... .................21 .................. ................4,689 .................. .................. ...............0 .............37 02/01/2038 1...........
31414T EM 9 FNMA GTD PASSTHRU CTF #975440   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ...................423 ...................423 ...................421 ...................421 .................... .................2 .................... ...................2 .................. ...................423 .................. .................. ...............0 ...............4 03/01/2038 1...........
31414T RG 8 FNMA GTD PASSTHRU CTF #975787   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................9,633 ................9,633 ................9,589 ................9,590 .................... ...............43 .................... .................43 .................. ................9,633 .................. .................. ...............0 .............59 04/01/2038 1...........
31414X S2 9 FNMA GTD PASSTHRU CTF #979437   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ................1,982 ................1,982 ................2,000 ................1,999 .................... ..............(17) .................... ................(17) .................. ................1,982 .................. .................. ...............0 .............13 07/01/2038 1...........
31415A 6U 0 FNMA GTD PASSTHRU CTF #981583   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ..............12,551 ..............12,551 ..............12,494 ..............12,495 .................... ...............56 .................... .................56 .................. ..............12,551 .................. .................. ...............0 .............74 05/01/2038 1...........
31415A UC 3 FNMA GTD PASSTHRU CTF #981279   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ...................142 ...................142 ...................143 ...................143 .................... ................(1) .................... ..................(1) .................. ...................142 .................. .................. ...............0 ...............1 04/01/2038 1...........
31415B H7 7 FNMA GTD PASSTHRU CTF #981854   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ................1,514 ................1,514 ................1,528 ................1,527 .................... ..............(13) .................... ................(13) .................. ................1,514 .................. .................. ...............0 .............12 07/01/2038 1...........
31415B PS 2 FNMA GTD PASSTHRU CTF #982033   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................1,468 ................1,468 ................1,462 ................1,462 .................... .................7 .................... ...................7 .................. ................1,468 .................. .................. ...............0 .............13 04/01/2038 1...........
31415B T4 1 FNMA GTD PASSTHRU CTF #982171   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ................1,768 ................1,768 ................1,784 ................1,783 .................... ..............(15) .................... ................(15) .................. ................1,768 .................. .................. ...............0 .............16 06/01/2038 1...........



Statement as of March 31, 2014 of the United States Life Insurance Company in the City of New York

Q
E05.6

  SCHEDULE D - PART 4  
  Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter  

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22

F 11 12 13 14 15 NAIC

o Current Foreign Bond Desig-

r Prior Year Year's Total Book/ Exchange Realized Total Interest/ nation

e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or

i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Contractual Market

CUSIP g Disposal Shares of Carrying Increase/ (Amortization)/ Impairment B./A.C.V. Change in Value At on on on Received Maturity Indicator

Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year Date (a)
31415L 4U 8 FNMA GTD PASSTHRU CTF #983835   5.500% 1... ..... 03/01/2014 Paydown..................................... .......................... ...................149 ...................149 ...................150 ...................150 .................... ................(1) .................... ..................(1) .................. ...................149 .................. .................. ...............0 ...............1 10/01/2038 1...........
31415L BC 0 FNMA GTD PASSTHRU CTF #983035   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................5,725 ................5,725 ................5,699 ................5,699 .................... ...............26 .................... .................26 .................. ................5,725 .................. .................. ...............0 .............42 05/01/2038 1...........

31415M 6Y 6 FNMA GTD PASSTHRU CTF #984787   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................3,264 ................3,264 ................3,249 ................3,249 .................... ...............15 .................... .................15 .................. ................3,264 .................. .................. ...............0 .............27 06/01/2038 1...........
31415P A7 3 FNMA GTD PASSTHRU CTF #984830   6.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ...................792 ...................792 ...................792 ...................792 .................... .................... .................... ...................0 .................. ...................792 .................. .................. ...............0 ...............8 07/01/2048 1...........
31415Q TB 2 FNMA GTD PASSTHRU CTF #986246   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................5,811 ................5,811 ................5,785 ................5,785 .................... ...............26 .................... .................26 .................. ................5,811 .................. .................. ...............0 .............48 07/01/2038 1...........
31415R BV 5 FNMA GTD PASSTHRU CTF #986652   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ...................687 ...................687 ...................684 ...................684 .................... .................3 .................... ...................3 .................. ...................687 .................. .................. ...............0 ...............6 07/01/2038 1...........
31415T HT 0 FNMA GTD PASSTHRU CTF #988642   5.000% 0... ..... 03/01/2014 Paydown..................................... .......................... ................7,387 ................7,387 ................7,353 ................7,354 .................... ...............33 .................... .................33 .................. ................7,387 .................. .................. ...............0 .............70 08/01/2038 1...........

31415W CV 3 FNMA GTD PASSTHRU CTF #991184   5.500% 0... ..... 03/01/2014 Paydown..................................... .......................... ................1,119 ................1,119 ................1,129 ................1,128 .................... ..............(10) .................... ................(10) .................. ................1,119 .................. .................. ...............0 ...............8 09/01/2038 1...........
31415X A7 6 FNMA GTD PASSTHRU CTF #992030   5.000% 1... ..... 03/01/2014 Paydown..................................... .......................... ...................853 ...................853 ...................849 ...................849 .................... .................4 .................... ...................4 .................. ...................853 .................. .................. ...............0 ...............4 10/01/2038 1...........
31416V SW 5 FNMA GTD PASSTHRU CTF #AB0532   5.500% 1.. ..... 03/01/2014 Paydown..................................... .......................... ..............20,638 ..............20,638 ..............22,476 ..............22,430 .................... .........(1,792) .................... ...........(1,792) .................. ..............20,638 .................. .................. ...............0 ...........216 12/01/2038 1...........

31416W TV 4 FNMA GTD PASSTHRU CTF #AB1463   4.000% 0.. ..... 03/01/2014 Paydown..................................... .......................... ............258,410 ............258,410 ............266,754 ............266,311 .................... .........(7,901) .................... ...........(7,901) .................. ............258,410 .................. .................. ...............0 ........1,495 09/01/2040 1...........
31416X FJ 4 FNMA GTD PASSTHRU CTF #AB1968   4.500% 1.. ..... 03/01/2014 Paydown..................................... .......................... ..............16,707 ..............16,707 ..............17,876 .......................... .................... .........(1,169) .................... ...........(1,169) .................. ..............16,707 .................. .................. ...............0 .............63 12/01/2040 1...........
31416Y 5G 9 FNMA GTD PASSTHRU CTF #AB3546   4.000% 0.. ..... 03/01/2014 Paydown..................................... .......................... ..............18,594 ..............18,594 ..............19,523 ..............19,471 .................... ............(877) .................... ..............(877) .................. ..............18,594 .................. .................. ...............0 ...........132 09/01/2031 1...........
31417A P8 6 FNMA GTD PASSTHRU CTF# AB4046   3.500% 1.. ..... 03/01/2014 Paydown..................................... .......................... ..............10,935 ..............10,935 ..............11,348 ..............11,333 .................... ............(398) .................... ..............(398) .................. ..............10,935 .................. .................. ...............0 .............61 12/01/2041 1...........
31417D RC 9 FNMA GTD PASSTHRU CTF# AB6782   2.500% 1.. ..... 03/10/2014 SMITH BARNEY HARRIS CO.... .......................... .........2,164,040 .........2,154,613 .........2,154,613 .........2,154,613 .................... .................... .................... ...................0 .................. .........2,154,613 .................. ........9,426 ........9,426 ......16,010 11/01/2027 1...........
31417D RC 9 FNMA GTD PASSTHRU CTF# AB6782   2.500% 1.. ..... 03/01/2014 Paydown..................................... .......................... ..............62,482 ..............62,482 ..............62,482 ..............62,482 .................... .................... .................... ...................0 .................. ..............62,482 .................. .................. ...............0 ...........269 11/01/2027 1...........
31417J VJ 6 FNMA GTD PASSTHRU CTF #AC0616   4.500% 1.. ..... 03/01/2014 Paydown..................................... .......................... ..............26,348 ..............26,348 ..............26,838 ..............26,815 .................... ............(467) .................... ..............(467) .................. ..............26,348 .................. .................. ...............0 ...........265 12/01/2039 1...........
31418A CF 3 FNMA GTD PASSTHRU CTF #MA0969   3.500% 0.. ..... 03/01/2014 Paydown..................................... .......................... ..............38,161 ..............38,161 ..............38,496 ..............38,479 .................... ............(319) .................... ..............(319) .................. ..............38,161 .................. .................. ...............0 ...........143 01/01/2042 1...........
31418A HQ 4 FNMA GTD PASSTHRU CTF# MA1138   3.500% 0.. ..... 03/01/2014 Paydown..................................... .......................... ................9,311 ................9,311 ................9,866 ................9,841 .................... ............(530) .................... ..............(530) .................. ................9,311 .................. .................. ...............0 .............52 08/01/2032 1...........
31418A YZ 5 FNMA GTD PASSTHRU CTF# MA1627   3.500% 1.. ..... 03/01/2014 Paydown..................................... .......................... ............141,783 ............141,783 ............141,960 ............141,957 .................... ............(174) .................... ..............(174) .................. ............141,783 .................. .................. ...............0 ...........835 10/01/2043 1...........
31419A 4N 4 FNMA GTD PASSTHRU CTF #AE0828   3.500% 0.. ..... 03/01/2014 Paydown..................................... .......................... ..............29,790 ..............29,790 ..............28,758 ..............28,800 .................... .............990 .................... ...............990 .................. ..............29,790 .................. .................. ...............0 ...........168 02/01/2041 1...........
31419A R4 1 FNMA GTD PASSTHRU CTF# AE0506   4.500% 1.. ..... 03/01/2014 Paydown..................................... .......................... ..............38,476 ..............38,476 ..............40,905 .......................... .................... .........(2,429) .................... ...........(2,429) .................. ..............38,476 .................. .................. ...............0 ...........210 10/01/2040 1...........
31419B CT 0 FNMA GTD PASSTHRU CTF #AE0981   3.500% 0.. ..... 03/01/2014 Paydown..................................... .......................... ..............25,709 ..............25,709 ..............26,016 ..............26,000 .................... ............(291) .................... ..............(291) .................. ..............25,709 .................. .................. ...............0 ...........146 03/01/2041 1...........
31419B VP 7 FNMA GTD PASSTHRU CTF #AE1521   4.000% 0.. ..... 03/01/2014 Paydown..................................... .......................... ..............55,012 ..............55,012 ..............56,619 ..............56,531 .................... .........(1,519) .................... ...........(1,519) .................. ..............55,012 .................. .................. ...............0 ...........408 09/01/2040 1...........
31419H YC 0 FNMA GTD PASSTHRU CTF# AE7006   4.000% 1.. ..... 03/01/2014 Paydown..................................... .......................... ............112,542 ............112,542 ............118,380 ............118,205 .................... .........(5,663) .................... ...........(5,663) .................. ............112,542 .................. .................. ...............0 ...........678 10/01/2040 1...........
31419K DZ 5 FNMA GTD PASSTHRU CTF #AE8219   4.500% 1.. ..... 03/01/2014 Paydown..................................... .......................... ..............19,007 ..............19,007 ..............19,756 ..............19,729 .................... ............(721) .................... ..............(721) .................. ..............19,007 .................. .................. ...............0 ...........170 11/01/2040 1...........
31419L ZE 6 FNMA GTD PASSTHRU CTF #AE9740   4.500% 1.. ..... 03/01/2014 Paydown..................................... .......................... ............147,500 ............147,500 ............149,759 ............149,661 .................... .........(2,160) .................... ...........(2,160) .................. ............147,500 .................. .................. ...............0 ........1,108 12/01/2040 1...........
841215 AA 4 SOUTHAVEN COMB CYCLE GEN LLC SECD BD   3 ..... 02/15/2014 Redemption      100.0000............ .......................... ............114,613 ............114,613 ............115,298 ............115,289 .................... ..............(22) .................... ................(22) .................. ............115,267 .................. ..........(653) ..........(653) ........2,277 08/15/2033 1...........

3199999.  Total Bonds - U.S. Special Revenue and Special Assessment.................................................................................................................... .......26,373,132 .......26,458,583 .......26,461,255 .......26,411,499 .................0 .......(93,981) .................0 .........(93,981) ...............0 .......26,250,919 ...............0 .....122,212 .....122,212 .....198,490 ......XXX... ..XXX....
Bonds - Industrial and Miscellaneous  

000780 NC 6 ABN AMRO MTG CORP SER 2003-11 CL M   5.5.... ..... 03/01/2014 Paydown..................................... .......................... ..............15,622 ..............15,622 ..............15,197 ..............15,199 .................... .............422 .................... ...............422 .................. ..............15,622 .................. .................. ...............0 ...........143 10/25/2033 1FM.....
000780 ND 4 ABN AMRO MTG CORP SER 2003-11 CL B1   5...... ..... 03/01/2014 Paydown..................................... .......................... ................7,160 ................7,160 ................5,417 ................5,417 .................... ..........1,743 .................... ............1,743 .................. ................7,160 .................. .................. ...............0 .............66 10/25/2033 1FM.....
00113* AA 2 AEP GENERATING CO SR NT   6.330% 09/30/3..... ..... 03/31/2014 Redemption      100.0000............ .......................... ............247,934 ............247,934 ............247,934 ............247,934 .................... .................... .................... ...................0 .................. ............247,934 .................. .................. ...............0 ........7,847 09/30/2037 2...........

00115@ AA 8 AEP GEN RES STAT TR 2013A SECD NT   5.67..... ..... 03/01/2014 Redemption      100.0000............ .......................... ..............95,157 ..............95,157 ..............96,956 .......................... .................... .................3 .................... ...................3 .................. ..............96,959 .................. .......(1,801) .......(1,801) ........2,698 09/01/2024 2Z........
00130H BH 7 AES CORP SR UNSUB NT   8.000% 10/15/17......... ..... 03/07/2014 Various....................................... .......................... .........4,253,650 .........3,530,000 .........3,218,422 .........3,365,000 .................... ......888,650 .................... ........888,650 .................. .........4,253,650 .................. .................. ...............0 .....111,391 10/15/2017 3FE......
007036 DM 5 ADJ RATE MTG TR SER 2004-4 CL 2A1   2.62........ ..... 03/01/2014 Paydown..................................... .......................... ............152,384 ............152,384 ............128,788 ............138,032 .................... ........14,352 .................... ..........14,352 .................. ............152,384 .................. .................. ...............0 ...........667 03/25/2035 1FM.....
007036 LR 5 ADJ RATE MTG TR SER 2005-5 CL 4A1   2.66........ ..... 03/01/2014 Paydown..................................... .......................... ..............41,571 ..............69,016 ..............54,647 ..............54,647 .................... .......(13,076) .................... .........(13,076) .................. ..............41,571 .................. .................. ...............0 .................. 09/25/2035 1FM.....
007036 LR 5 ADJ RATE MTG TR SER 2005-5 CL 4A1   2.66........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............61,442 .......................... ..............61,442 ..............61,442 .................... .................... .................... ...................0 .................. ..............61,442 .................. .................. ...............0 .................. 09/25/2035 1FM.....
007036 RU 2 ADJ RATE MTG TR SER 2005-9 CL 1A4   2.83........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............77,899 .......................... ..............77,899 ..............77,899 .................... .................... .................... ...................0 .................. ..............77,899 .................. .................. ...............0 .................. 11/25/2035 1FM.....
007036 UQ 7 ADJ RATE MTG TR SER 2005-11 CL 5A1   0.4........ ..... 03/25/2014 Paydown..................................... .......................... ................6,894 ................6,894 ................5,622 .......................... .................... ..........1,272 .................... ............1,272 .................. ................6,894 .................. .................. ...............0 .................. 02/25/2036 1FM.....
007036 UQ 7 ADJ RATE MTG TR SER 2005-11 CL 5A1   0.4........ ..... 03/25/2014 Capital Distribution...................... .......................... ...................803 .......................... ...................803 .......................... .................... .................... .................... ...................0 .................. ...................803 .................. .................. ...............0 .................. 02/25/2036 1FM.....
007903 AR 8 ADV MICRO DEVICES INC SR UNSECD NT   8.1... ..... 03/03/2014 J.P. MORGAN SEC INC............. .......................... ............349,030 ............334,000 ............352,370 ............342,456 .................... ............(723) .................... ..............(723) .................. ............341,733 .................. ........7,297 ........7,297 ........6,106 12/15/2017 4FE......
01741R AF 9 ALLEGHENY TECH INC SR UNSECD BD   5.875%. ..... 03/27/2014 MORGAN STANLEY & CO......... .......................... .........2,929,095 .........2,810,000 .........2,845,294 .........2,844,376 .................... ............(556) .................... ..............(556) .................. .........2,843,820 .................. ......85,275 ......85,275 .....117,303 08/15/2023 2FE......
02147H AC 6 ALT LN TR SER 2006-OC5 CL 2A2A   0.324%......... ..... 03/25/2014 Paydown..................................... .......................... ............274,585 ............316,440 ............217,058 ............217,058 .................... ........57,527 .................... ..........57,527 .................. ............274,585 .................. .................. ...............0 .................. 06/25/2046 1FM.....
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02147H AC 6 ALT LN TR SER 2006-OC5 CL 2A2A   0.324%......... ..... 03/25/2014 Capital Distribution...................... .......................... ................8,605 .......................... ................8,605 ................8,605 .................... .................... .................... ...................0 .................. ................8,605 .................. .................. ...............0 .................. 06/25/2046 1FM.....
02147H AD 4 ALT LN TR SER 2006-OC5 CL 2A2B   0.264%......... ..... 03/25/2014 Paydown..................................... .......................... ............627,507 ............723,157 ............505,842 ............505,842 .................... ......121,665 .................... ........121,665 .................. ............627,507 .................. .................. ...............0 .................. 06/25/2046 1FM.....
02147H AD 4 ALT LN TR SER 2006-OC5 CL 2A2B   0.264%......... ..... 03/25/2014 Capital Distribution...................... .......................... ..............16,086 .......................... ..............16,086 ..............16,086 .................... .................... .................... ...................0 .................. ..............16,086 .................. .................. ...............0 .................. 06/25/2046 1FM.....
02148B AA 2 ALT LN TR SER 2006-33CB CL 1A1   6.000%.......... ..... 03/01/2014 Paydown..................................... .......................... ............246,439 ............318,485 ............221,439 ............221,439 .................... ........25,001 .................... ..........25,001 .................. ............246,439 .................. .................. ...............0 .................. 11/25/2036 1FM.....
02148B AA 2 ALT LN TR SER 2006-33CB CL 1A1   6.000%.......... ..... 03/25/2014 Capital Distribution...................... .......................... ............337,096 .......................... ............337,096 ............337,096 .................... .................... .................... ...................0 .................. ............337,096 .................. .................. ...............0 .................. 11/25/2036 1FM.....
02148D AE 0 ALT LN TR SER 2007-HY3 CL 3A1   5.620% 0......... ..... 03/01/2014 Paydown..................................... .......................... ............473,592 ............473,592 ............445,045 .......................... .................... ........28,547 .................... ..........28,547 .................. ............473,592 .................. .................. ...............0 .................. 03/25/2047 2FM.....
02148D AE 0 ALT LN TR SER 2007-HY3 CL 3A1   5.620% 0......... ..... 03/25/2014 Capital Distribution...................... .......................... ............111,627 .......................... ............111,627 .......................... .................... .................... .................... ...................0 .................. ............111,627 .................. .................. ...............0 .................. 03/25/2047 2FM.....
02150V AA 3 ALT LN TR SER 2007-HY7C CL A1   0.294% 0........ ..... 03/25/2014 Paydown..................................... .......................... .........1,480,341 .........1,653,465 ............981,457 ............981,457 .................... ......498,884 .................... ........498,884 .................. .........1,480,341 .................. .................. ...............0 .................. 08/25/2037 1FM.....
02150V AA 3 ALT LN TR SER 2007-HY7C CL A1   0.294% 0........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............37,515 .......................... ..............37,515 ..............37,515 .................... .................... .................... ...................0 .................. ..............37,515 .................. .................. ...............0 .................. 08/25/2037 1FM.....

02150W AB 9 ALT LN TR SER 2007-HY5R CL 2A1B   3.025%....... ..... 03/01/2014 Paydown..................................... .......................... ..............33,815 ............110,068 ..............66,347 ..............66,347 .................... .......(32,532) .................... .........(32,532) .................. ..............33,815 .................. .................. ...............0 .................. 03/25/2047 1FM.....
02150W AB 9 ALT LN TR SER 2007-HY5R CL 2A1B   3.025%....... ..... 03/25/2014 Capital Distribution...................... .......................... ............110,373 .......................... ............110,373 ............110,373 .................... .................... .................... ...................0 .................. ............110,373 .................. .................. ...............0 .................. 03/25/2047 1FM.....
02151H AS 4 ALT LN TR SER 2007-17CB CL 2A3   5.750%.......... ..... 03/01/2014 Paydown..................................... .......................... ............448,266 ............514,637 ............451,253 ............451,253 .................... .........(2,988) .................... ...........(2,988) .................. ............448,266 .................. .................. ...............0 .................. 08/25/2037 2FM.....
02151H AS 4 ALT LN TR SER 2007-17CB CL 2A3   5.750%.......... ..... 03/25/2014 Capital Distribution...................... .......................... ............248,492 .......................... ............248,492 ............248,492 .................... .................... .................... ...................0 .................. ............248,492 .................. .................. ...............0 .................. 08/25/2037 2FM.....
02660B AA 0 AMERN HOME MTG ASSETS TR SER 2007-1 CL A ..... 03/01/2014 Paydown..................................... .......................... ............137,934 ............137,934 ..............82,986 .......................... .................... ........54,948 .................... ..........54,948 .................. ............137,934 .................. .................. ...............0 .................. 02/25/2047 1FM.....
02660B AA 0 AMERN HOME MTG ASSETS TR SER 2007-1 CL A ..... 03/25/2014 Capital Distribution...................... .......................... ..............19,099 .......................... ..............19,099 .......................... .................... .................... .................... ...................0 .................. ..............19,099 .................. .................. ...............0 .................. 02/25/2047 1FM.....
02660L AB 6 AMERN HOME MTG ASSETS TR SER 2006-4 CL 1 ..... 03/25/2014 Paydown..................................... .......................... ............518,168 ............518,168 ............341,594 ............341,594 .................... ......176,574 .................... ........176,574 .................. ............518,168 .................. .................. ...............0 .................. 10/25/2046 1FM.....
02660L AB 6 AMERN HOME MTG ASSETS TR SER 2006-4 CL 1 ..... 03/25/2014 Capital Distribution...................... .......................... ..............14,729 .......................... ..............14,729 ..............14,729 .................... .................... .................... ...................0 .................. ..............14,729 .................. .................. ...............0 .................. 10/25/2046 1FM.....
02660T DH 3 AMERN HOME MTG INVT TR SER 2005-1 CL 6A.... ..... 03/03/2014 Paydown..................................... .......................... ............236,012 ............236,012 ............222,441 ............223,321 .................... ........12,690 .................... ..........12,690 .................. ............236,012 .................. .................. ...............0 ...........942 06/25/2045 1FM.....
026709 AG 0 AMERICAN HSG TR I SER I CL 3   7.625% 08......... ..... 03/01/2014 Paydown..................................... .......................... ................1,872 ................1,872 ................1,599 ................1,787 .................... ...............85 .................... .................85 .................. ................1,872 .................. .................. ...............0 .............26 08/25/2018 1FM.....
026930 AA 5 AMERN HOME MTG ASSETS TR SER 2007-2 CL A ..... 03/25/2014 Paydown..................................... .......................... .........1,143,217 .........1,143,217 ............820,857 ............820,857 .................... ......322,360 .................... ........322,360 .................. .........1,143,217 .................. .................. ...............0 .................. 03/25/2047 1FM.....
026930 AA 5 AMERN HOME MTG ASSETS TR SER 2007-2 CL A ..... 03/25/2014 Capital Distribution...................... .......................... ..............21,912 .......................... ..............21,912 ..............21,912 .................... .................... .................... ...................0 .................. ..............21,912 .................. .................. ...............0 .................. 03/25/2047 1FM.....
039280 AB 8 ARCAP REIT INC SER 2003-1A CL B (CDO)............ ..... 03/01/2014 Paydown..................................... .......................... .........1,528,078 .........1,528,078 .........1,528,984 .........1,523,696 .................... ..........4,382 .................... ............4,382 .................. .........1,528,078 .................. .................. ...............0 ........7,690 08/20/2038 4AM.....
040104 CT 6 ARGENT SECS INC SER 2003-W6 CL AF5   5.0...... ..... 03/01/2014 Paydown..................................... .......................... ............647,591 ............647,591 ............647,588 ............646,802 .................... .............789 .................... ...............789 .................. ............647,591 .................. .................. ...............0 ........4,210 01/25/2034 1FM.....

049164 AL 0
ATLAS AIR WORLDWIDE HLDGS INC PASSTHRU
C ..... 01/02/2014 Paydown..................................... .......................... ..............11,104 ..............11,104 ..............10,549 ..............11,104 .................... .................1 .................... ...................1 .................. ..............11,104 .................. .................. ...............0 .............71 01/02/2016 3...........

049164 AU 0
ATLAS AIR WORLDWIDE HLDGS INC PASSTHRU
C ..... 03/02/2014 Paydown..................................... .......................... ..............31,211 ..............31,211 ..............27,246 ..............29,211 .................... ..........2,000 .................... ............2,000 .................. ..............31,211 .................. .................. ...............0 ...........375 01/02/2019 3...........

049164 BF 2
ATLAS AIR WORLDWIDE HLDGS INC PASSTHRU
C ..... 03/02/2014 Paydown..................................... .......................... ..............46,559 ..............46,559 ..............45,628 ..............46,557 .................... .................2 .................... ...................2 .................. ..............46,559 .................. .................. ...............0 ...........705 01/02/2016 3...........

04939M AH 2 ATLAS PIPELINE PTNRS LP SR UNSECD BD   5.... ..... 01/13/2014 Various....................................... .......................... .........1,900,000 .........1,900,000 .........1,900,000 .........1,900,000 .................... .................... .................... ...................0 .................. .........1,900,000 .................. .................. ...............0 ......50,231 08/01/2023 4FE......
04939M AJ 8 ATLAS PIPELINE PTNRS LP SR UNSECD BD   5.... ..... 02/14/2014 Various....................................... .......................... .........1,822,390 .........1,900,000 .........1,900,000 .......................... .................... .................... .................... ...................0 .................. .........1,900,000 .................. .....(77,610) .....(77,610) ......57,229 08/01/2023 4FE......
05368B AA 8 AVIATION SECURITIZATION II LLC SER 2003-....... ..... 03/17/2014 Paydown..................................... .......................... ................9,193 ................9,193 ................9,193 ................9,193 .................... .................... .................... ...................0 .................. ................9,193 .................. .................. ...............0 .............18 12/15/2023 5*.........
05530V AA 7 BCAP LLC TR SER 2007-AA3 CL 1A1A   0.364........ ..... 03/25/2014 Paydown..................................... .......................... .........1,087,688 .........1,087,688 ............923,376 ............923,376 .................... ......164,312 .................... ........164,312 .................. .........1,087,688 .................. .................. ...............0 .................. 04/25/2037 1FM.....
05530V AA 7 BCAP LLC TR SER 2007-AA3 CL 1A1A   0.364........ ..... 03/25/2014 Various....................................... .......................... ..............25,899 .......................... ..............25,899 ..............25,899 .................... .................... .................... ...................0 .................. ..............25,899 .................. .................. ...............0 .................. 04/25/2037 1FM.....
05532M AF 4 BCAP LLC TR SER 2009-RR15 CL 4A1   6.000........ ..... 03/01/2014 Paydown..................................... .......................... ............147,609 ............147,609 ............149,086 ............147,907 .................... ............(298) .................... ..............(298) .................. ............147,609 .................. .................. ...............0 ........1,471 05/26/2036 1FM.....
05532V AF 4 BCAP LLC TR SER 2010-RR2 CL 2A1   5.500%....... ..... 03/01/2014 Paydown..................................... .......................... ............870,626 ............870,626 ............869,495 ............868,235 .................... ..........2,392 .................... ............2,392 .................. ............870,626 .................. .................. ...............0 ........7,406 12/26/2035 1FM.....

05577@ AP 5 BTMU CAP CORP EQPT NT 2011-A A-1 (UPRR)(... ..... 02/23/2014 Redemption      100.0000............ .......................... ............157,992 ............157,992 ............157,992 ............157,992 .................... .................... .................... ...................0 .................. ............157,992 .................. .................. ...............0 ........3,105 02/23/2026 1...........
05577@ AQ 3 BTMU CAP CORP EQPT NT 2011-A A-2 (UPRR)(... ..... 02/23/2014 Redemption      100.0000............ .......................... ..............74,349 ..............74,349 ..............74,349 ..............74,349 .................... .................... .................... ...................0 .................. ..............74,349 .................. .................. ...............0 ........1,461 02/23/2026 1...........
05606P AB 7 BXG RCVBLS NT TR SER 2006-B CL B (ABS)......... ..... 03/02/2014 Paydown..................................... .......................... ............122,385 ............122,385 ............122,384 ............122,183 .................... .............202 .................... ...............202 .................. ............122,385 .................. .................. ...............0 ........1,159 10/04/2021 1FE......
05606T AA 1 BXG RCVBLS NT TR SER 2010-A CL A (ABS)......... ..... 02/16/2014 Paydown..................................... .......................... ............467,638 ............467,638 ............467,280 ............466,983 .................... .............655 .................... ...............655 .................. ............467,638 .................. .................. ...............0 ........3,937 03/02/2026 1FE......
058498 AR 7 BALL CORP SR UNSECD NT   5.000% 03/15/22..... ..... 03/24/2014 Various....................................... .......................... ............855,305 ............855,000 ............850,725 ............851,366 .................... ...............33 .................... .................33 .................. ............851,399 .................. ........3,906 ........3,906 ......16,613 03/15/2022 3FE......
05946X P6 4 BANC AMER FDG CORP SER 2005-6 CL 2A11....... ..... 03/01/2014 Paydown..................................... .......................... ..............77,109 ..............77,109 ..............68,225 ..............68,225 .................... ..........8,884 .................... ............8,884 .................. ..............77,109 .................. .................. ...............0 .................. 10/25/2035 1FM.....
05946X P6 4 BANC AMER FDG CORP SER 2005-6 CL 2A11....... ..... 03/25/2014 Capital Distribution...................... .......................... ..............26,876 .......................... ..............26,876 ..............26,876 .................... .................... .................... ...................0 .................. ..............26,876 .................. .................. ...............0 .................. 10/25/2035 1FM.....
05946X PP 2 BANC AMER FDG CORP SER 2004-5 CL B1   5...... ..... 03/01/2014 Paydown..................................... .......................... ..............21,727 ..............21,727 ..............13,831 ..............13,831 .................... ..........7,897 .................... ............7,897 .................. ..............21,727 .................. .................. ...............0 .................. 12/20/2034 1FM.....
05946X PP 2 BANC AMER FDG CORP SER 2004-5 CL B1   5...... ..... 03/25/2014 Capital Distribution...................... .......................... ..............49,281 .......................... ..............49,281 ..............49,281 .................... .................... .................... ...................0 .................. ..............49,281 .................. .................. ...............0 .................. 12/20/2034 1FM.....
05946X SQ 7 BANC AMER FDG CORP SER 2005-2 CL 1A1   5.... ..... 03/01/2014 Paydown..................................... .......................... ............133,490 ............133,490 ............132,291 ............132,291 .................... ..........1,199 .................... ............1,199 .................. ............133,490 .................. .................. ...............0 .................. 04/25/2035 1FM.....
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05946X SQ 7 BANC AMER FDG CORP SER 2005-2 CL 1A1   5.... ..... 03/25/2014 Capital Distribution...................... .......................... ..............60,973 .......................... ..............60,973 ..............60,973 .................... .................... .................... ...................0 .................. ..............60,973 .................. .................. ...............0 .................. 04/25/2035 1FM.....
05948K WD 7 BK AMER ALT LN TR SER 2004-10 CL 30B1........... ..... 03/01/2014 Paydown..................................... .......................... .......................... ............384,393 ..............32,545 ..............32,545 .................... .......(32,545) .................... .........(32,545) .................. .......................... .................. .................. ...............0 .................. 11/25/2034 1FM.....
05948K WD 7 BK AMER ALT LN TR SER 2004-10 CL 30B1........... ..... 03/25/2014 Capital Distribution...................... .......................... ..............10,704 .......................... ..............10,704 ..............10,704 .................... .................... .................... ...................0 .................. ..............10,704 .................. .................. ...............0 .................. 11/25/2034 1FM.....
05949A JT 8 BK AMER MTG SECS INC SER 2004-6 CL 1A7....... ..... 03/01/2014 Paydown..................................... .......................... ............115,565 ............115,565 ............109,489 ............113,694 .................... ..........1,871 .................... ............1,871 .................. ............115,565 .................. .................. ...............0 ........1,217 07/25/2034 1FM.....
05949A R7 7 BK AMER MTG SECS INC SER 2005-1 CL 30B1..... ..... 01/01/2014 Paydown..................................... .......................... .......................... .......................... .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 .................. 02/25/2035 1FM.....
05949A R7 7 BK AMER MTG SECS INC SER 2005-1 CL 30B1..... ..... 02/25/2014 Capital Distribution...................... .......................... ..............13,887 .......................... ..............13,887 ..............13,887 .................... .................... .................... ...................0 .................. ..............13,887 .................. .................. ...............0 .................. 02/25/2035 1FM.....
05949A R8 5 BK AMER MTG SECS INC SER 2005-1 CL 30B2..... ..... 03/01/2014 Paydown..................................... .......................... .......................... ..............69,759 ...................833 ...................833 .................... ............(833) .................... ..............(833) .................. .......................... .................. .................. ...............0 .................. 02/25/2035 1FM.....
05949A R9 3 BK AMER MTG SECS INC SER 2005-1 CL 30B3..... ..... 03/01/2014 Paydown..................................... .......................... .......................... ............207,378 ................3,851 .......................2 ..........3,848 .........(3,851) .................... ..................(3) .................. .......................... .................. .................. ...............0 .................. 02/25/2035 6FM.....
05949A TV 2 BK AMER MTG SECS INC SER 2004-8 CL XB2....... ..... 03/01/2014 Paydown..................................... .......................... .......................... ............224,635 ..............31,139 ..............31,139 .................... .......(31,139) .................... .........(31,139) .................. .......................... .................. .................. ...............0 .................. 10/25/2034 5FM.....
05949C CP 9 BANC AMER MTG SECS INC SER 2005-6 CL 1A1.. ..... 03/01/2014 Paydown..................................... .......................... ............268,781 ............268,781 ............264,882 ............264,882 .................... ..........3,899 .................... ............3,899 .................. ............268,781 .................. .................. ...............0 .................. 07/25/2035 1FM.....
05949C CP 9 BANC AMER MTG SECS INC SER 2005-6 CL 1A1.. ..... 03/25/2014 Capital Distribution...................... .......................... ..............84,797 .......................... ..............84,797 ..............84,797 .................... .................... .................... ...................0 .................. ..............84,797 .................. .................. ...............0 .................. 07/25/2035 1FM.....
059513 AN 1 BANC AMER COML MTG TR SER 2007-4 CL C...... ..... 03/25/2014 Capital Distribution...................... .......................... ..............29,246 .......................... ..............29,246 ..............29,246 .................... .................... .................... ...................0 .................. ..............29,246 .................. .................. ...............0 .................. 02/10/2051 1FM.....
059513 AQ 4 BANC AMER COML MTG TR SER 2007-4 CL D...... ..... 03/25/2014 Capital Distribution...................... .......................... ..............27,620 .......................... ..............27,620 ..............27,620 .................... .................... .................... ...................0 .................. ..............27,620 .................. .................. ...............0 .................. 02/10/2051 1FM.....
059522 BC 5 BANC AMER FDG TR SER 2007-C CL 4A1   5.2...... ..... 03/01/2014 Paydown..................................... .......................... ............160,134 ............160,134 ............134,010 ............134,010 .................... ........26,124 .................... ..........26,124 .................. ............160,134 .................. .................. ...............0 .................. 05/20/2036 1FM.....
059522 BC 5 BANC AMER FDG TR SER 2007-C CL 4A1   5.2...... ..... 03/25/2014 Capital Distribution...................... .......................... ..............43,682 .......................... ..............43,682 ..............43,682 .................... .................... .................... ...................0 .................. ..............43,682 .................. .................. ...............0 .................. 05/20/2036 1FM.....
059522 BG 6 BANC AMER FDG TR SER 2007-C CL 5A1   2.6...... ..... 03/01/2014 Paydown..................................... .......................... ..............79,878 ..............86,199 ..............64,109 ..............64,109 .................... ........15,770 .................... ..........15,770 .................. ..............79,878 .................. .................. ...............0 .................. 05/20/2036 1FM.....
059522 BG 6 BANC AMER FDG TR SER 2007-C CL 5A1   2.6...... ..... 03/25/2014 Capital Distribution...................... .......................... ..............14,070 .......................... ..............14,070 ..............14,070 .................... .................... .................... ...................0 .................. ..............14,070 .................. .................. ...............0 .................. 05/20/2036 1FM.....
05952D AB 4 BANC AMER FDG TR SER 2007-A CL 2A1   0.3...... ..... 03/20/2014 Paydown..................................... .......................... ............173,518 ............173,518 ............126,176 ............126,176 .................... ........47,341 .................... ..........47,341 .................. ............173,518 .................. .................. ...............0 .............65 02/20/2047 1FM.....
05990H AC 7 BANC AMER FDG CORP TR SER 2010-R2 CL 2A1. ..... 03/01/2014 Paydown..................................... .......................... ............626,234 ............626,234 ............623,280 ............623,398 .................... ..........2,836 .................... ............2,836 .................. ............626,234 .................. .................. ...............0 ........5,327 12/26/2035 1FM.....
07383F 6T 0 BEAR STEARNS CMS INC SER 2005-PWR8 CL E.. ..... 03/25/2014 Various....................................... .......................... ............137,417 .......................... ............137,417 ............137,417 .................... .................... .................... ...................0 .................. ............137,417 .................. .................. ...............0 .................. 06/11/2041 1FM.....
07383F B2 3 BEAR STEARNS CMS INC SER 2004-T14 CL D...... ..... 03/01/2014 Paydown..................................... .......................... .........7,516,610 .........7,516,610 .........7,558,282 .........7,502,453 .................... ........14,157 .................... ..........14,157 .................. .........7,516,610 .................. .................. ...............0 .....107,545 01/12/2041 1FM.....
07383F BX 5 BEAR STEARNS CMS INC SER 1999-CLF1 CL A4.. ..... 03/15/2014 Paydown..................................... .......................... ............257,617 ............257,617 ............236,263 ............250,948 .................... ..........6,669 .................... ............6,669 .................. ............257,617 .................. .................. ...............0 ........3,008 05/20/2030 1FM.....
07383F XQ 6 BEAR STEARNS CMS INC SER 2003-T12 CL C...... ..... 03/01/2014 Paydown..................................... .......................... ............353,890 ............353,890 ............355,731 ............353,449 .................... .............442 .................... ...............442 .................. ............353,890 .................. .................. ...............0 ........2,809 08/13/2039 1FM.....
07384Y JK 3 BEAR STEARNS ABS TR SER 2003-AC3 CL M1..... ..... 03/01/2014 Paydown..................................... .......................... ..............19,856 ..............19,856 ..............19,856 ..............19,856 .................... .................... .................... ...................0 .................. ..............19,856 .................. .................. ...............0 ...........172 07/25/2033 1FM.....
073868 AA 9 BEAR STEARNS ALT A TR SER 2006-6 CL 1A1...... ..... 03/25/2014 Paydown..................................... .......................... ..............93,714 ............115,051 ..............53,030 ..............53,030 .................... ........40,684 .................... ..........40,684 .................. ..............93,714 .................. .................. ...............0 .................. 11/25/2036 1FM.....
073868 AA 9 BEAR STEARNS ALT A TR SER 2006-6 CL 1A1...... ..... 03/25/2014 Capital Distribution...................... .......................... ................7,099 .......................... ................7,099 ................7,099 .................... .................... .................... ...................0 .................. ................7,099 .................. .................. ...............0 .................. 11/25/2036 1FM.....
07386H VS 7 BEAR STEARNS ALT A TR SER 2005-7 CL 22A1.... ..... 03/01/2014 Paydown..................................... .......................... ............119,251 ............119,251 ..............78,452 ..............78,452 .................... ........40,799 .................... ..........40,799 .................. ............119,251 .................. .................. ...............0 .................. 09/25/2035 1FM.....
07386H VS 7 BEAR STEARNS ALT A TR SER 2005-7 CL 22A1.... ..... 03/25/2014 Capital Distribution...................... .......................... ..............53,105 .......................... ..............53,105 ..............53,105 .................... .................... .................... ...................0 .................. ..............53,105 .................. .................. ...............0 .................. 09/25/2035 1FM.....
07386X AH 9 BEAR STEARNS ALT A TR SER 2007-1 CL 21A1.... ..... 03/01/2014 Paydown..................................... .......................... ............301,442 ............354,475 ............247,108 ............247,108 .................... ........54,333 .................... ..........54,333 .................. ............301,442 .................. .................. ...............0 .................. 01/25/2047 1FM.....
07386X AH 9 BEAR STEARNS ALT A TR SER 2007-1 CL 21A1.... ..... 03/25/2014 Capital Distribution...................... .......................... ..............92,543 .......................... ..............92,543 ..............92,543 .................... .................... .................... ...................0 .................. ..............92,543 .................. .................. ...............0 .................. 01/25/2047 1FM.....
073873 AA 9 BEAR STEARNS ALT A TR SER 2006-5 CL 1A1...... ..... 03/25/2014 Paydown..................................... .......................... ..............31,317 ..............89,998 ..............46,066 ..............46,066 .................... .......(14,749) .................... .........(14,749) .................. ..............31,317 .................. .................. ...............0 .................. 08/25/2036 1FM.....
073873 AA 9 BEAR STEARNS ALT A TR SER 2006-5 CL 1A1...... ..... 03/25/2014 Capital Distribution...................... .......................... ................3,660 .......................... ................3,660 ................3,660 .................... .................... .................... ...................0 .................. ................3,660 .................. .................. ...............0 .................. 08/25/2036 1FM.....
073879 3M 8 BEAR STEARNS ABS I TR SER 2005-HE11 CL A.... ..... 03/25/2014 Paydown..................................... .......................... ............441,095 ............441,095 ............401,397 ............441,095 .................... .................... .................... ...................0 .................. ............441,095 .................. .................. ...............0 ...........319 11/25/2035 1FM.....
07387A FX 8 BEAR STEARNS ARM TR SER 2005-12 CL 12A1.... ..... 03/01/2014 Paydown..................................... .......................... ............149,224 ............179,187 ............113,429 ............113,429 .................... ........35,795 .................... ..........35,795 .................. ............149,224 .................. .................. ...............0 .................. 02/25/2036 1FM.....
07387A FX 8 BEAR STEARNS ARM TR SER 2005-12 CL 12A1.... ..... 03/25/2014 Capital Distribution...................... .......................... ..............35,405 .......................... ..............35,405 ..............35,405 .................... .................... .................... ...................0 .................. ..............35,405 .................. .................. ...............0 .................. 02/25/2036 1FM.....
07387B EH 2 BEAR STEARNS CMS INC SER 2005-PW10 CL D.. ..... 01/11/2014 Various....................................... .......................... ................3,763 .......................... ................3,763 ................3,763 .................... .................... .................... ...................0 .................. ................3,763 .................. .................. ...............0 .................. 12/11/2040 4FM.....
07387B FZ 1 BEAR STEARNS CMS INC SER 2006-T22 CL E...... ..... 03/25/2014 Capital Distribution...................... .......................... ..............41,832 .......................... ..............41,832 ..............41,832 .................... .................... .................... ...................0 .................. ..............41,832 .................. .................. ...............0 .................. 04/12/2038 1FM.....
07387M AR 0 BEAR STEARNS CMS II INC SER 2006-PW11 CL... ..... 03/01/2014 Paydown..................................... .......................... .......................... .............(25,973) .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 ...........146 03/11/2039 1FM.....
09171@ AA 0 BISON WIND LLC SR SECD NT   6.665% 01/10...... ..... 01/10/2014 Various....................................... .......................... ............907,557 ............907,557 ............912,566 ............911,540 .................... ..............(10) .................... ................(10) .................. ............911,530 .................. .......(3,973) .......(3,973) ......30,244 01/10/2031 1...........

09624* AA 5 BLUEGREEN CORP SR SECD BD   8.050% 03/20.. ..... 03/20/2014 Redemption      100.0000............ .......................... ............200,000 ............200,000 ............200,000 ............200,000 .................... .................... .................... ...................0 .................. ............200,000 .................. .................. ...............0 ........2,683 03/20/2020 4FE......
110122 AR 9 BRISTOL MYERS SQUIBB CO SR UNSECD NT   5. ..... 02/28/2014 Call      116.1460........................ .......................... .........1,190,497 .........1,025,000 .........1,036,316 .........1,031,249 .................... ......159,247 .................... ........159,247 .................. .........1,190,497 .................. .................. ...............0 ......18,155 05/01/2018 1FE......
114474 E* 6 BROOKSHIRE GROCERY CO SR NT C   4.650% 1. ..... 03/01/2014 Redemption      100.0000............ .......................... ............152,553 ............152,553 ............152,553 ............152,553 .................... .................... .................... ...................0 .................. ............152,553 .................. .................. ...............0 ........1,184 11/01/2028 2Z........
119818 AA 0 BUFFALO THUNDER DEV AUTH SR SECD NT   9.. ..... 02/26/2014 Various....................................... .......................... ............831,220 .........2,075,000 ............113,639 ............113,639 .................... .................... .................... ...................0 .................. ............113,639 .................. .....717,581 .....717,581 .................. 12/15/2014 6...........
12189P AF 9 BURLINGTN NORTHN SANTA FE CO SER 1999-2. ..... 01/02/2014 Various....................................... .......................... ............725,956 ............725,956 ............812,431 ............754,946 .................... ..............(25) .................... ................(25) .................. ............754,921 .................. .....(28,965) .....(28,965) ......27,477 01/02/2021 1FE......
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12468* AA 8 CA ATLANTA GA LLC PROM NT (CONAGRA) (CTL ..... 03/15/2014 Redemption      100.0000............ .......................... ............108,845 ............108,845 ............108,845 ............108,845 .................... .................... .................... ...................0 .................. ............108,845 .................. .................. ...............0 ........1,104 09/15/2026 2...........

12505@ AA 1 CC FORBES LLC CEF LEASE   8.442% 07/20/1...... ..... 03/20/2014 Redemption      100.0000............ .......................... ..............80,713 ..............80,713 ..............81,641 ..............81,464 .................... ..............(36) .................... ................(36) .................. ..............81,427 .................. ..........(714) ..........(714) ........1,138 07/20/2017 4...........
125439 AA 7 CHL MTG PASSTHRU TR SER 2007-6 CL A1   6..... ..... 03/01/2014 Paydown..................................... .......................... .........1,151,133 .........1,280,416 .........1,070,627 .........1,070,627 .................... ........80,505 .................... ..........80,505 .................. .........1,151,133 .................. .................. ...............0 .................. 06/25/2037 1FM.....
125439 AA 7 CHL MTG PASSTHRU TR SER 2007-6 CL A1   6..... ..... 03/25/2014 Capital Distribution...................... .......................... ............458,208 .......................... ............458,208 ............458,208 .................... .................... .................... ...................0 .................. ............458,208 .................. .................. ...............0 .................. 06/25/2037 1FM.....

12642M CA 6 CREDIT SUISSE MTG CAP CTFS SER 2009-12R... ..... 03/01/2014 Paydown..................................... .......................... ............358,220 ............358,220 ............351,951 ............356,296 .................... ..........1,924 .................... ............1,924 .................. ............358,220 .................. .................. ...............0 ............(24) 01/22/2047 1FM.....
126650 AQ 3 CVS CAREMARK CORP PASS THRU CTF (CTL).... ..... 03/10/2014 Various....................................... .......................... ..............77,057 ..............77,057 ..............75,410 ..............75,898 .................... ...............11 .................... .................11 .................. ..............75,909 .................. ........1,148 ........1,148 ...........745 01/10/2026 2FE......
126650 BP 4 CVS CAREMARK CORP PASSTHRU CTF (CTL)   6 ..... 03/10/2014 Redemption      100.0000............ .......................... ..............42,318 ..............42,318 ..............41,152 ..............41,371 .................... .................7 .................... ...................7 .................. ..............41,378 .................. ...........940 ...........940 ...........426 12/10/2028 2FE......
126650 BQ 2 CVS CAREMARK CORP PASSTHRU CTF   6.943% ..... 03/10/2014 Redemption      100.0000............ .......................... ................9,545 ................9,545 ................8,826 ................8,941 .................... .................4 .................... ...................4 .................. ................8,945 .................. ...........600 ...........600 ...........111 01/10/2030 1AM.....
126670 NZ 7 CWABS INC SER 2005-16 CL 2AF4   4.985% 0....... ..... 03/01/2014 Paydown..................................... .......................... ..............39,166 ............188,655 ..............69,969 ..............69,969 .................... .......(30,803) .................... .........(30,803) .................. ..............39,166 .................. .................. ...............0 .................. 05/25/2036 1FM.....
126670 NZ 7 CWABS INC SER 2005-16 CL 2AF4   4.985% 0....... ..... 03/25/2014 Capital Distribution...................... .......................... ............235,420 .......................... ............235,420 ............235,420 .................... .................... .................... ...................0 .................. ............235,420 .................. .................. ...............0 .................. 05/25/2036 1FM.....
126671 PU 4 CWABS INC SER 2002-S1 CL A4   6.650% 05/........ ..... 03/01/2014 Paydown..................................... .......................... ................2,583 ................2,583 ................2,576 ................2,575 .................... .................8 .................... ...................8 .................. ................2,583 .................. .................. ...............0 .............26 05/25/2032 1FM.....
12667F 3F 0 CWALT INC SER 2005-1CB CL 1M   4.451% 03....... ..... 03/01/2014 Paydown..................................... .......................... .......................... ............497,860 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 .................. 03/25/2035 1FM.....
12667F F9 1 CWALT INC SER 2004-30CB CL 1A3   5.500%........ ..... 03/01/2014 Paydown..................................... .......................... ............727,257 ............727,257 ............745,997 ............745,997 .................... .......(18,740) .................... .........(18,740) .................. ............727,257 .................. .................. ...............0 .................. 02/25/2035 3FM.....
12667F F9 1 CWALT INC SER 2004-30CB CL 1A3   5.500%........ ..... 03/25/2014 Capital Distribution...................... .......................... ............136,215 .......................... ............136,215 ............136,215 .................... .................... .................... ...................0 .................. ............136,215 .................. .................. ...............0 .................. 02/25/2035 3FM.....
12667F M2 8 CWALT INC SER 2004-34T1 CL M   5.500% 02....... ..... 03/01/2014 Paydown..................................... .......................... .......................... ............111,559 ................2,116 ................2,116 .................... .........(2,116) .................... ...........(2,116) .................. .......................... .................. .................. ...............0 .................. 02/25/2035 1FM.....
12667F M2 8 CWALT INC SER 2004-34T1 CL M   5.500% 02....... ..... 03/25/2014 Capital Distribution...................... .......................... ..............12,952 .......................... ..............12,952 ..............12,952 .................... .................... .................... ...................0 .................. ..............12,952 .................. .................. ...............0 .................. 02/25/2035 1FM.....
12667F NG 6 CWALT INC SER 2004-J5 CL 2A3   0.654% 08........ ..... 03/25/2014 Paydown..................................... .......................... ..............65,742 ..............65,742 ..............55,963 ..............55,066 .................... ........10,676 .................... ..........10,676 .................. ..............65,742 .................. .................. ...............0 .......(1,227) 08/25/2034 1FM.....
12667F QY 4 CWALT INC SER 2004-18CB CL B1   5.926% 0....... ..... 03/01/2014 Paydown..................................... .......................... .......................... .........1,010,654 ................6,771 ................6,771 .................... .........(6,771) .................... ...........(6,771) .................. .......................... .................. .................. ...............0 .................. 09/25/2034 1FM.....
12667G BM 4 CWALT INC SER 2005-10CB CL M   5.360% 05....... ..... 03/01/2014 Paydown..................................... .......................... .......................... .........1,127,442 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 ........6,902 05/25/2035 1FM.....
12667G H8 9 CWALT INC SER 2005-J8 CL 1A1   0.854% 07........ ..... 03/25/2014 Paydown..................................... .......................... ............316,988 ............316,988 ............253,576 ............247,843 ..........5,733 ........63,412 .................... ..........69,145 .................. ............316,988 .................. .................. ...............0 .................. 07/25/2035 6FE......
12667G H8 9 CWALT INC SER 2005-J8 CL 1A1   0.854% 07........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............20,047 .......................... ..............20,047 ..............20,047 .................... .................... .................... ...................0 .................. ..............20,047 .................. .................. ...............0 .................. 07/25/2035 6FE......
126694 DP 0 CWMBS INC SER 2005-21 CL A35   5.500% 10....... ..... 03/01/2014 Paydown..................................... .......................... ............331,061 ............331,061 ............322,545 ............322,545 .................... ..........8,515 .................... ............8,515 .................. ............331,061 .................. .................. ...............0 .................. 10/25/2035 1FM.....
126694 DP 0 CWMBS INC SER 2005-21 CL A35   5.500% 10....... ..... 03/25/2014 Capital Distribution...................... .......................... ............155,095 .......................... ............155,095 ............155,095 .................... .................... .................... ...................0 .................. ............155,095 .................. .................. ...............0 .................. 10/25/2035 1FM.....
126694 EK 0 CWMBS INC SER 2005-18 CL A3   5.500% 10/........ ..... 03/01/2014 Paydown..................................... .......................... ............595,819 ............595,819 ............574,282 ............574,282 .................... ........21,537 .................... ..........21,537 .................. ............595,819 .................. .................. ...............0 .................. 10/25/2035 1FM.....
126694 EK 0 CWMBS INC SER 2005-18 CL A3   5.500% 10/........ ..... 03/25/2014 Capital Distribution...................... .......................... ............121,087 .......................... ............121,087 ............121,087 .................... .................... .................... ...................0 .................. ............121,087 .................. .................. ...............0 .................. 10/25/2035 1FM.....
126694 FS 2 CWMBS INC SER 2005-20 CL A11   5.500% 10....... ..... 03/01/2014 Paydown..................................... .......................... ............316,493 ............376,572 ............340,493 ............340,493 .................... .......(24,000) .................... .........(24,000) .................. ............316,493 .................. .................. ...............0 .................. 10/25/2035 1FM.....
126694 FS 2 CWMBS INC SER 2005-20 CL A11   5.500% 10....... ..... 03/25/2014 Various....................................... .......................... ............114,959 .......................... ............114,959 ............114,959 .................... .................... .................... ...................0 .................. ............114,959 .................. .................. ...............0 .................. 10/25/2035 1FM.....
126694 H2 7 CWMBS INC SER 2006-J2 CL 1A2   6.000% 04....... ..... 03/01/2014 Paydown..................................... .......................... ............186,523 ............204,500 ............171,283 ............171,283 .................... ........15,240 .................... ..........15,240 .................. ............186,523 .................. .................. ...............0 .................. 04/25/2036 1FM.....
126694 H2 7 CWMBS INC SER 2006-J2 CL 1A2   6.000% 04....... ..... 03/25/2014 Capital Distribution...................... .......................... ..............42,342 .......................... ..............42,342 ..............42,342 .................... .................... .................... ...................0 .................. ..............42,342 .................. .................. ...............0 .................. 04/25/2036 1FM.....
126694 JS 8 CWMBS INC SER 2005-24 CL A2   5.500% 11/........ ..... 03/01/2014 Paydown..................................... .......................... ..............80,012 ..............87,113 ..............82,143 ..............82,143 .................... .........(2,131) .................... ...........(2,131) .................. ..............80,012 .................. .................. ...............0 .................. 11/25/2035 1FM.....
126694 JS 8 CWMBS INC SER 2005-24 CL A2   5.500% 11/........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............29,759 .......................... ..............29,759 ..............29,759 .................... .................... .................... ...................0 .................. ..............29,759 .................. .................. ...............0 .................. 11/25/2035 1FM.....
126694 LE 6 CWMBS INC SER 2005-24 CL A38   5.500% 11....... ..... 03/01/2014 Paydown..................................... .......................... ............185,732 ............185,732 ............172,585 ............172,585 .................... ........13,147 .................... ..........13,147 .................. ............185,732 .................. .................. ...............0 .................. 11/25/2035 1FM.....
126694 LE 6 CWMBS INC SER 2005-24 CL A38   5.500% 11....... ..... 03/25/2014 Various....................................... .......................... ..............69,068 .......................... ..............69,068 ..............69,068 .................... .................... .................... ...................0 .................. ..............69,068 .................. .................. ...............0 .................. 11/25/2035 1FM.....
126694 PP 7 CWMBS INC SER 2005-28 CL A9   5.500% 12/........ ..... 03/01/2014 Paydown..................................... .......................... ............430,589 ............430,589 ............374,224 ............374,224 .................... ........56,365 .................... ..........56,365 .................. ............430,589 .................. .................. ...............0 .................. 12/25/2035 1FM.....
126694 PP 7 CWMBS INC SER 2005-28 CL A9   5.500% 12/........ ..... 03/25/2014 Capital Distribution...................... .......................... ............131,162 .......................... ............131,162 ............131,162 .................... .................... .................... ...................0 .................. ............131,162 .................. .................. ...............0 .................. 12/25/2035 1FM.....
126694 QF 8 CWMBS INC SER 2005-HYB8 CL 2A1   2.665%....... ..... 03/01/2014 Paydown..................................... .......................... ..............47,087 ..............47,087 ..............38,696 ..............38,696 .................... ..........8,390 .................... ............8,390 .................. ..............47,087 .................. .................. ...............0 .................. 12/20/2035 1FM.....
126694 QF 8 CWMBS INC SER 2005-HYB8 CL 2A1   2.665%....... ..... 03/25/2014 Capital Distribution...................... .......................... ..............37,165 .......................... ..............37,165 ..............37,165 .................... .................... .................... ...................0 .................. ..............37,165 .................. .................. ...............0 .................. 12/20/2035 1FM.....
12669D LF 3 CWMBS INC SER 2002-32 CL 2A4   5.000% 01....... ..... 03/01/2014 Paydown..................................... .......................... ................5,180 ................5,180 ................4,929 ................5,100 .................... ...............80 .................... .................80 .................. ................5,180 .................. .................. ...............0 .............43 01/25/2018 1FM.....
12669E 3X 2 CWMBS INC SER 2003-J9 CL M   5.336% 10/2....... ..... 03/01/2014 Paydown..................................... .......................... ..............61,985 ..............61,985 ..............60,239 ..............60,644 .................... ..........1,342 .................... ............1,342 .................. ..............61,985 .................. .................. ...............0 ...........636 10/25/2033 1FM.....
12669E 3Y 0 CWMBS INC SER 2003-J9 CL B1   5.336% 10/........ ..... 03/01/2014 Paydown..................................... .......................... ..............23,608 ..............23,608 ..............22,792 ..............22,883 .................... .............725 .................... ...............725 .................. ..............23,608 .................. .................. ...............0 ...........242 10/25/2033 2FM.....
12669E 3Z 7 CWMBS INC SER 2003-J9 CL B2   5.336% 10/........ ..... 03/01/2014 Paydown..................................... .......................... ..............17,709 ..............17,709 ..............13,709 ..............13,709 .................... ..........3,999 .................... ............3,999 .................. ..............17,709 .................. .................. ...............0 .................. 10/25/2033 1FM.....
12669E 3Z 7 CWMBS INC SER 2003-J9 CL B2   5.336% 10/........ ..... 03/25/2014 Capital Distribution...................... .......................... ................3,490 .......................... ................3,490 ................3,490 .................... .................... .................... ...................0 .................. ................3,490 .................. .................. ...............0 .................. 10/25/2033 1FM.....
12669E CM 6 CWMBS INC SER 2003-6T2 CL A5   5.500% 06....... ..... 03/01/2014 Paydown..................................... .......................... ..............91,900 ..............91,900 ..............91,757 ..............91,666 .................... .............235 .................... ...............235 .................. ..............91,900 .................. .................. ...............0 ...........487 06/25/2033 1FM.....
12669E DW 3 CWMBS INC SER 2003-7T1 CL B2   5.500% 06....... ..... 03/01/2014 Paydown..................................... .......................... .......................... ............194,579 ................7,671 ................7,671 .................... .........(7,671) .................... ...........(7,671) .................. .......................... .................. .................. ...............0 .................. 06/25/2033 1FM.....
12669E FV 3 CWMBS INC SER 2003-14 CL B1   5.500% 06/........ ..... 01/01/2014 Paydown..................................... .......................... ..............20,928 ..............20,928 ................9,671 ................9,671 .................... ........11,257 .................... ..........11,257 .................. ..............20,928 .................. .................. ...............0 .................. 06/25/2033 1FM.....
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12669E FV 3 CWMBS INC SER 2003-14 CL B1   5.500% 06/........ ..... 01/25/2014 Capital Distribution...................... .......................... ................6,370 .......................... ................6,370 ................6,370 .................... .................... .................... ...................0 .................. ................6,370 .................. .................. ...............0 .................. 06/25/2033 1FM.....
12669E KF 2 CWMBS INC SER 2003-J5 CL B1   5.403% 07/........ ..... 03/01/2014 Paydown..................................... .......................... ..............25,515 ..............25,515 ..............25,622 ..............25,621 .................... ............(106) .................... ..............(106) .................. ..............25,515 .................. .................. ...............0 ...........237 07/25/2033 4FM.....
12669E KG 0 CWMBS INC SER 2003-J5 CL B2   5.403% 07/........ ..... 03/01/2014 Paydown..................................... .......................... ..............25,224 ..............25,224 ..............21,019 ..............21,019 .................... ..........4,205 .................... ............4,205 .................. ..............25,224 .................. .................. ...............0 .................. 07/25/2033 5FM.....
12669E KG 0 CWMBS INC SER 2003-J5 CL B2   5.403% 07/........ ..... 03/25/2014 Capital Distribution...................... .......................... ................5,404 .......................... ................5,404 ................5,404 .................... .................... .................... ...................0 .................. ................5,404 .................. .................. ...............0 .................. 07/25/2033 5FM.....
12669E LT 1 CWMBS INC SER 2003-24 CL B1   5.500% 07/........ ..... 03/01/2014 Paydown..................................... .......................... ................9,683 ............301,388 ............187,882 ............187,882 .................... .....(178,199) .................... .......(178,199) .................. ................9,683 .................. .................. ...............0 .................. 07/25/2033 1FM.....
12669E LT 1 CWMBS INC SER 2003-24 CL B1   5.500% 07/........ ..... 01/25/2014 Capital Distribution...................... .......................... ................6,682 .......................... ................6,682 ................6,682 .................... .................... .................... ...................0 .................. ................6,682 .................. .................. ...............0 .................. 07/25/2033 1FM.....
12669E Q4 1 CWMBS INC SER 2003-44 CL M   5.000% 10/2....... ..... 03/01/2014 Paydown..................................... .......................... ............119,551 ............119,551 ..............99,013 ............101,451 .................... ........18,101 .................... ..........18,101 .................. ............119,551 .................. .................. ...............0 ........1,088 10/25/2033 1FM.....
12669E T9 7 CWMBS INC SER 2003-39 CL M   5.000% 10/2....... ..... 03/01/2014 Paydown..................................... .......................... ..............72,595 ..............72,595 ..............59,347 ..............60,773 .................... ........11,822 .................... ..........11,822 .................. ..............72,595 .................. .................. ...............0 ...........560 10/25/2033 1FM.....
12669E U2 0 CWMBS INC SER 2003-39 CL B1   5.000% 10/........ ..... 03/01/2014 Paydown..................................... .......................... ..............27,241 ..............27,241 ..............19,381 ..............19,381 .................... ..........7,860 .................... ............7,860 .................. ..............27,241 .................. .................. ...............0 .................. 10/25/2033 1FM.....
12669E U2 0 CWMBS INC SER 2003-39 CL B1   5.000% 10/........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............17,995 .......................... ..............17,995 ..............17,995 .................... .................... .................... ...................0 .................. ..............17,995 .................. .................. ...............0 .................. 10/25/2033 1FM.....
12669E YP 5 CWMBS INC SER 2003-35 CL M   4.636% 09/2....... ..... 03/01/2014 Paydown..................................... .......................... ..............28,715 ..............28,715 ..............27,417 ..............27,417 .................... ..........1,298 .................... ............1,298 .................. ..............28,715 .................. .................. ...............0 .................. 09/25/2018 1FM.....
12669E YP 5 CWMBS INC SER 2003-35 CL M   4.636% 09/2....... ..... 03/25/2014 Capital Distribution...................... .......................... ..............14,380 .......................... ..............14,380 ..............14,380 .................... .................... .................... ...................0 .................. ..............14,380 .................. .................. ...............0 .................. 09/25/2018 1FM.....
12669F K3 6 CWMBS INC SER 2004-13 CL 2A4   5.750% 08....... ..... 03/01/2014 Paydown..................................... .......................... ..............80,308 ..............80,308 ..............77,271 ..............78,667 .................... ..........1,641 .................... ............1,641 .................. ..............80,308 .................. .................. ...............0 ...........698 08/25/2034 1FM.....
12669F LY 7 CWMBS INC SER 2004-1 CL M   5.750% 02/25....... ..... 01/01/2014 Paydown..................................... .......................... ............112,804 ............112,804 ............108,501 ............108,501 .................... ..........4,304 .................... ............4,304 .................. ............112,804 .................. .................. ...............0 .................. 02/25/2034 1FM.....
12669F LY 7 CWMBS INC SER 2004-1 CL M   5.750% 02/25....... ..... 01/25/2014 Capital Distribution...................... .......................... ................8,403 .......................... ................8,403 ................8,403 .................... .................... .................... ...................0 .................. ................8,403 .................. .................. ...............0 .................. 02/25/2034 1FM.....
12669F LZ 4 CWMBS INC SER 2004-1 CL B1   5.750% 02/2........ ..... 01/01/2014 Paydown..................................... .......................... ..............43,666 ..............43,666 ..............26,460 ..............26,460 .................... ........17,206 .................... ..........17,206 .................. ..............43,666 .................. .................. ...............0 .................. 02/25/2034 1FM.....
12669F LZ 4 CWMBS INC SER 2004-1 CL B1   5.750% 02/2........ ..... 01/25/2014 Capital Distribution...................... .......................... ................3,253 .......................... ................3,253 ................3,253 .................... .................... .................... ...................0 .................. ................3,253 .................. .................. ...............0 .................. 02/25/2034 1FM.....
12669F MA 8 CWMBS INC SER 2004-1 CL B2   5.750% 02/2........ ..... 01/01/2014 Paydown..................................... .......................... ..............25,591 ..............25,591 ................5,439 ................5,439 .................... ........20,153 .................... ..........20,153 .................. ..............25,591 .................. .................. ...............0 .................. 02/25/2034 1FM.....
12669F MA 8 CWMBS INC SER 2004-1 CL B2   5.750% 02/2........ ..... 01/25/2014 Capital Distribution...................... .......................... ................5,473 .......................... ................5,473 ................5,473 .................... .................... .................... ...................0 .................. ................5,473 .................. .................. ...............0 .................. 02/25/2034 1FM.....
12669G 4P 3 CWMBS INC SER 2005-J3 CL 1A6   5.500% 09....... ..... 03/01/2014 Paydown..................................... .......................... ............205,763 ............205,763 ............185,259 ............185,259 .................... ........20,503 .................... ..........20,503 .................. ............205,763 .................. .................. ...............0 .................. 09/25/2035 1FM.....
12669G 4P 3 CWMBS INC SER 2005-J3 CL 1A6   5.500% 09....... ..... 03/25/2014 Capital Distribution...................... .......................... ..............46,441 .......................... ..............46,441 ..............46,441 .................... .................... .................... ...................0 .................. ..............46,441 .................. .................. ...............0 .................. 09/25/2035 1FM.....
12669G AU 5 CWMBS INC SER 2004-21 CL M   6.000% 11/2....... ..... 03/25/2014 Capital Distribution...................... .......................... ..............84,851 .......................... ..............84,851 ..............84,851 .................... .................... .................... ...................0 .................. ..............84,851 .................. .................. ...............0 .................. 11/25/2034 1FM.....
12669G TC 5 CWMBS INC SER 2005-6 CL 1A13   5.250% 04....... ..... 03/26/2014 Various....................................... .......................... ............530,302 .......................... ............530,302 ............524,561 .................... .................... .................... ...................0 .................. ............530,302 .................. .................. ...............0 .................. 04/25/2035 1FM.....
12669G XJ 5 CWMBS INC SER 2005-12 CL 1A1   5.250% 05....... ..... 03/26/2014 Various....................................... .......................... ............177,300 .......................... ............177,300 ............175,403 .................... .................... .................... ...................0 .................. ............177,300 .................. .................. ...............0 .................. 05/25/2035 1FM.....
12669G XQ 9 CWMBS INC SER 2005-12 CL 2A1   5.500% 05....... ..... 03/26/2014 Various....................................... .......................... ............482,304 .......................... ............482,304 ............473,666 .................... .................... .................... ...................0 .................. ............482,304 .................. .................. ...............0 .................. 05/25/2035 1FM.....
15089Q AD 6 CELANESE US HLDGS LLC SR UNSECD BD   4.6.. ..... 01/15/2014 Various....................................... .......................... ............578,638 ............595,000 ............595,000 ............595,000 .................... .................... .................... ...................0 .................. ............595,000 .................. .....(16,363) .....(16,363) ........9,632 11/15/2022 3FE......
15132E JJ 8 CENDANT MTG CAP LLC SER 2004-3 CL B2   5..... ..... 03/01/2014 Paydown..................................... .......................... ................2,124 ................2,124 ................1,246 ................1,246 .................... .............879 .................... ...............879 .................. ................2,124 .................. .................. ...............0 .................. 06/25/2034 5FM.....
15132E JJ 8 CENDANT MTG CAP LLC SER 2004-3 CL B2   5..... ..... 03/25/2014 Capital Distribution...................... .......................... ................3,943 .......................... ................3,943 ................3,943 .................... .................... .................... ...................0 .................. ................3,943 .................. .................. ...............0 .................. 06/25/2034 5FM.....
15722* AA 3 CGA LSE-BACKED PASSTHRU TR SER 2014 CTL- ..... 03/10/2014 Redemption      100.0000............ .......................... ................4,094 ................4,094 ................4,094 .......................... .................... .................... .................... ...................0 .................. ................4,094 .................. .................. ...............0 .............18 01/10/2041 1Z........
161546 EK 8 CHASE FDG MTG LN SER 2003-1 CL IA5   5.9........ ..... 02/01/2014 Paydown..................................... .......................... ..............44,003 ..............44,003 ..............44,000 ..............43,946 .................... ...............57 .................... .................57 .................. ..............44,003 .................. .................. ...............0 ...........257 10/25/2032 2AM.....
161546 FA 9 CHASE FDG MTG LN SER 2003-2 CL 1A5   5.3....... ..... 03/01/2014 Paydown..................................... .......................... ............160,978 ............160,978 ............161,606 ............161,376 .................... ............(399) .................... ..............(399) .................. ............160,978 .................. .................. ...............0 ........1,470 01/25/2033 3AM.....
16162T T6 3 CHASE MTG FIN TR SER 2002-S4 CL A23   6......... ..... 03/01/2014 Paydown..................................... .......................... ...................881 ...................881 ...................867 ...................871 .................... ...............11 .................... .................11 .................. ...................881 .................. .................. ...............0 ...............8 03/25/2032 1FM.....

16162W CW 7 CHASE MTG FIN TR SER 2003-S13 CL A12   5....... ..... 03/01/2014 Paydown..................................... .......................... .........2,067,169 .........2,067,169 .........2,062,647 .........2,059,751 .................... ..........7,417 .................... ............7,417 .................. .........2,067,169 .................. .................. ...............0 ......19,879 11/25/2033 1FM.....
16162W KR 9 CHASE MTG FIN TR SER 2005-S1 CL 1A11   5....... ..... 02/01/2014 Paydown..................................... .......................... .......................... ...........(100,397) .............(87,691) .............(87,232) .................... ........87,691 .................... ..........87,691 .................. .......................... .................. .................. ...............0 .................. 05/25/2035 1FM.....
16162W KR 9 CHASE MTG FIN TR SER 2005-S1 CL 1A11   5....... ..... 03/26/2014 Various....................................... .......................... ............200,796 .......................... ............200,796 ............199,222 .................... .................... .................... ...................0 .................. ............200,796 .................. .................. ...............0 .................. 05/25/2035 1FM.....
16162W MD 8 CHASE MTG FIN TR SER 2005-S2 CL A17   5......... ..... 03/01/2014 Paydown..................................... .......................... ............271,558 ............271,558 ............269,150 ............269,150 .................... ..........2,408 .................... ............2,408 .................. ............271,558 .................. .................. ...............0 .................. 10/25/2035 2FM.....
16162W MD 8 CHASE MTG FIN TR SER 2005-S2 CL A17   5......... ..... 03/25/2014 Capital Distribution...................... .......................... ............130,174 .......................... ............130,174 ............130,174 .................... .................... .................... ...................0 .................. ............130,174 .................. .................. ...............0 .................. 10/25/2035 2FM.....
16162W MV 8 CHASE MTG FIN TR SER 2005-S2 CL M   5.50....... ..... 03/01/2014 Paydown..................................... .......................... .......................... ..............88,698 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 .................. 10/25/2035 1FM.....
16162W PG 8 CHASE MTG FIN TR SER 2005-A1 CL 2A4   2......... ..... 03/01/2014 Paydown..................................... .......................... .........1,220,409 .........1,220,409 ............954,017 ............954,017 .................... ......266,392 .................... ........266,392 .................. .........1,220,409 .................. .................. ...............0 .................. 12/25/2035 1FM.....
16162W PG 8 CHASE MTG FIN TR SER 2005-A1 CL 2A4   2......... ..... 03/25/2014 Capital Distribution...................... .......................... ............157,137 .......................... ............157,137 ............157,137 .................... .................... .................... ...................0 .................. ............157,137 .................. .................. ...............0 .................. 12/25/2035 1FM.....
16163E AF 5 CHASE MTG FIN TR SER 2007-S2 CL 1A6   6......... ..... 03/01/2014 Paydown..................................... .......................... ............156,073 ............172,862 ............155,056 ............154,276 .............781 ..........1,017 .................... ............1,798 .................. ............156,073 .................. .................. ...............0 .................. 03/25/2037 3FM.....
16163E AF 5 CHASE MTG FIN TR SER 2007-S2 CL 1A6   6......... ..... 03/25/2014 Capital Distribution...................... .......................... ............107,196 .......................... ............107,196 ............107,196 .................... .................... .................... ...................0 .................. ............107,196 .................. .................. ...............0 .................. 03/25/2037 3FM.....
16163F AE 5 CHASE MTG FIN TR SER 2007-S1 CL A5   6.0........ ..... 02/01/2014 Paydown..................................... .......................... ............162,963 ............161,692 ............117,831 ............117,831 .................... ........45,132 .................... ..........45,132 .................. ............162,963 .................. .................. ...............0 .................. 02/25/2037 1FM.....
16163F AE 5 CHASE MTG FIN TR SER 2007-S1 CL A5   6.0........ ..... 02/25/2014 Capital Distribution...................... .......................... ..............82,682 .......................... ..............82,682 ..............82,682 .................... .................... .................... ...................0 .................. ..............82,682 .................. .................. ...............0 .................. 02/25/2037 1FM.....
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16163L AA 0 CHASE MTG FIN TR SER 2007-A2 CL 1A1   2......... ..... 03/01/2014 Paydown..................................... .......................... ............132,603 ............132,603 ............131,650 ............131,815 .................... .............788 .................... ...............788 .................. ............132,603 .................. .................. ...............0 ...........530 07/25/2037 1FM.....
165258 AB 0 CHESAPEAKE OIL OPER LLC SR UNSECD BD   6. ..... 02/24/2014 J.P. MORGAN SEC INC............. .......................... .........1,784,500 .........1,660,000 .........1,660,000 .........1,660,000 .................... .................... .................... ...................0 .................. .........1,660,000 .................. .....124,500 .....124,500 ......31,160 11/15/2019 3FE......
17025T AR 2 CHL MTG PASSTHRU TR SER 2007-15 CL 1A16.... ..... 03/01/2014 Paydown..................................... .......................... ............136,327 ............140,250 ............105,195 ............105,195 .................... ........31,132 .................... ..........31,132 .................. ............136,327 .................. .................. ...............0 .................. 09/25/2037 1FM.....
17025T AR 2 CHL MTG PASSTHRU TR SER 2007-15 CL 1A16.... ..... 03/25/2014 Capital Distribution...................... .......................... ..............50,185 .......................... ..............50,185 ..............50,185 .................... .................... .................... ...................0 .................. ..............50,185 .................. .................. ...............0 .................. 09/25/2037 1FM.....
171855 AA 7 CINCAP V LLC NT SER VA CL A (ABS)   9.23.......... ..... 03/05/2014 Paydown..................................... .......................... ..............96,240 ..............96,240 ..............96,240 ..............96,240 .................... .................... .................... ...................0 .................. ..............96,240 .................. .................. ...............0 ........1,489 11/05/2016 2AM.....
173067 HK 8 CITIGROUP COML MTG TR SER 2005-C3 CL E..... ..... 03/25/2014 MIZUHO SECURITIES USA I..... .......................... .........1,639,258 .........7,624,456 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. ..1,639,258 ..1,639,258 .....146,362 05/15/2043 1FM.....
173067 HK 8 CITIGROUP COML MTG TR SER 2005-C3 CL E..... ..... 03/01/2014 Paydown..................................... .......................... .......................... .........2,375,544 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 ......36,287 05/15/2043 1FM.....
17307G 2Z 0 CITIGROUP MTG LN TR SER 2006-AR1 CL 1A1..... ..... 03/01/2014 Paydown..................................... .......................... ............270,218 ............270,218 ............209,662 ............209,662 .................... ........60,557 .................... ..........60,557 .................. ............270,218 .................. .................. ...............0 .................. 10/25/2035 1FM.....
17307G 2Z 0 CITIGROUP MTG LN TR SER 2006-AR1 CL 1A1..... ..... 03/25/2014 Capital Distribution...................... .......................... ..............73,448 .......................... ..............73,448 ..............73,448 .................... .................... .................... ...................0 .................. ..............73,448 .................. .................. ...............0 .................. 10/25/2035 1FM.....
17307G B7 2 CITIGROUP MTG LN TR SER 2005-7 CL 2A2A....... ..... 03/01/2014 Paydown..................................... .......................... ............107,647 ............107,647 ..............80,508 ..............80,508 .................... ........27,139 .................... ..........27,139 .................. ............107,647 .................. .................. ...............0 .................. 09/25/2035 1FM.....
17307G B7 2 CITIGROUP MTG LN TR SER 2005-7 CL 2A2A....... ..... 03/25/2014 Capital Distribution...................... .......................... ..............65,247 .......................... ..............65,247 ..............65,247 .................... .................... .................... ...................0 .................. ..............65,247 .................. .................. ...............0 .................. 09/25/2035 1FM.....
173104 AJ 9 CITICORP MTG SECS TR SER 2007-7 CL B1......... ..... 03/01/2014 Paydown..................................... .......................... .......................... ............181,237 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 ........1,063 08/25/2037 1FM.....
17311F AF 1 CITIGROUP MTG LN TR SER 2007-OPX1 CL A4A.. ..... 03/01/2014 Paydown..................................... .......................... ............119,353 ............119,353 ..............55,816 ..............55,816 .................... ........63,537 .................... ..........63,537 .................. ............119,353 .................. .................. ...............0 .................. 01/25/2037 1FM.....
17311F AF 1 CITIGROUP MTG LN TR SER 2007-OPX1 CL A4A.. ..... 03/25/2014 Capital Distribution...................... .......................... ..............72,722 .......................... ..............72,722 ..............72,722 .................... .................... .................... ...................0 .................. ..............72,722 .................. .................. ...............0 .................. 01/25/2037 1FM.....
17312F AA 1 CITICORP MTG SECS TR SER 2007-3 CL 1A1....... ..... 03/01/2014 Paydown..................................... .......................... ............395,756 ............395,756 ............253,126 ............253,126 .................... ......142,631 .................... ........142,631 .................. ............395,756 .................. .................. ...............0 .................. 04/25/2037 1FM.....
17312F AA 1 CITICORP MTG SECS TR SER 2007-3 CL 1A1....... ..... 03/25/2014 Capital Distribution...................... .......................... ..............17,190 .......................... ..............17,190 ..............17,190 .................... .................... .................... ...................0 .................. ..............17,190 .................. .................. ...............0 .................. 04/25/2037 1FM.....
17312Y AA 0 CITIGROUP MTG LN TR SER 2007-AR7 CL A1A..... ..... 03/01/2014 Paydown..................................... .......................... ............675,489 .........2,095,922 .........1,260,349 .........1,260,349 .................... .....(584,860) .................... .......(584,860) .................. ............675,489 .................. .................. ...............0 .................. 06/25/2037 1FM.....
17312Y AA 0 CITIGROUP MTG LN TR SER 2007-AR7 CL A1A..... ..... 03/25/2014 Capital Distribution...................... .......................... ............383,198 .......................... ............383,198 ............383,198 .................... .................... .................... ...................0 .................. ............383,198 .................. .................. ...............0 .................. 06/25/2037 1FM.....
185401 AD 8 CLEAVER BROOKS INC SR SECD BD   8.750% 1.. ..... 01/14/2014 Various....................................... .......................... ............264,990 ............242,000 ............240,454 ............240,624 .................... .................8 .................... ...................8 .................. ............240,632 .................. ......24,358 ......24,358 ........1,882 12/15/2019 4FE......
20030N BJ 9 COMCAST CORP BD   3.600% 03/01/24.................. ..... 03/03/2014 J.P. MORGAN SEC INC............. .......................... .........2,022,940 .........2,000,000 .........1,988,520 .......................... .................... ...............18 .................... .................18 .................. .........1,988,538 .................. ......34,402 ......34,402 ........2,000 03/01/2024 1FE......
20030N BK 6 COMCAST CORP SR UNSECD BD   4.750% 03/01. ..... 03/05/2014 Various....................................... .......................... .........6,062,340 .........6,000,000 .........5,946,840 .......................... .................... ...............15 .................... .................15 .................. .........5,946,855 .................. .....115,485 .....115,485 ........8,708 03/01/2044 1FE......
212168 AA 6 CONTINENTAL WIND LLC SR SECD BD   6.000%.. ..... 02/28/2014 Redemption      100.0000............ .......................... ............455,413 ............455,413 ............455,413 ............455,413 .................... .................... .................... ...................0 .................. ............455,413 .................. .................. ...............0 ......11,461 02/28/2033 2FE......

221470 AA 5
COSO GEOTHERMAL PWR HLDGS PASSTHRU
CTF ..... 01/15/2014 Various....................................... .......................... ............342,227 ............342,227 ............342,227 ............210,470 ......131,757 .................... .................... ........131,757 .................. ............342,227 .................. .................. ...............0 ......11,978 07/15/2026 6FE......

221643 AF 6 COTT BEVERAGES INC SR UNSECD NT   8.125% ..... 03/13/2014 Various....................................... .......................... ............439,295 ............412,000 ............422,850 ............417,882 .................... ............(420) .................... ..............(420) .................. ............417,462 .................. ......21,833 ......21,833 ......18,318 09/01/2018 4FE......
22536# AA 1 CR LSE-BACK PASSTHRU TR CTFS SER 2012 CT ..... 03/10/2014 Redemption      100.0000............ .......................... ............138,194 ............138,194 ............132,069 ............132,246 .................... ...............29 .................... .................29 .................. ............132,274 .................. ........5,919 ........5,919 ...........915 12/10/2035 2...........
22541L AM 5 CSFB USA INC NT   5.125% 01/15/14...................... ..... 01/15/2014 Maturity...................................... .......................... ............600,000 ............600,000 ............611,748 ............600,064 .................... ..............(64) .................... ................(64) .................. ............600,000 .................. .................. ...............0 ......15,375 01/15/2014 1FE......
22541Q AP 7 CSFB MTG SECS CORP SER 2003-11 CL 1A4........ ..... 03/01/2014 Paydown..................................... .......................... ............103,394 ............103,394 ............103,418 ............103,197 .................... .............197 .................... ...............197 .................. ............103,394 .................. .................. ...............0 ...........670 06/25/2033 1FM.....
22541Q CF 7 CSFB MTG SECS CORP SER 2003-11 CL 1B2........ ..... 03/01/2014 Paydown..................................... .......................... ..............81,429 ..............81,429 ..............75,355 ..............75,355 .................... ..........6,073 .................... ............6,073 .................. ..............81,429 .................. .................. ...............0 .................. 06/25/2033 1FM.....
22541Q CF 7 CSFB MTG SECS CORP SER 2003-11 CL 1B2........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............22,319 .......................... ..............22,319 ..............22,319 .................... .................... .................... ...................0 .................. ..............22,319 .................. .................. ...............0 .................. 06/25/2033 1FM.....
22541Q CG 5 CSFB MTG SECS CORP SER 2003-11 CL 1B3........ ..... 03/01/2014 Paydown..................................... .......................... ..............36,462 ..............36,462 ..............24,467 ..............24,467 .................... ........11,995 .................... ..........11,995 .................. ..............36,462 .................. .................. ...............0 .................. 06/25/2033 1FM.....
22541Q CG 5 CSFB MTG SECS CORP SER 2003-11 CL 1B3........ ..... 03/25/2014 Capital Distribution...................... .......................... ................7,191 .......................... ................7,191 ................7,191 .................... .................... .................... ...................0 .................. ................7,191 .................. .................. ...............0 .................. 06/25/2033 1FM.....
22541Q QN 5 CSFB MTG SECS CORP SER 2003-21 CL 3B2........ ..... 03/01/2014 Paydown..................................... .......................... ..............58,231 ..............58,231 ..............48,165 ..............48,165 .................... ........10,067 .................... ..........10,067 .................. ..............58,231 .................. .................. ...............0 .................. 08/25/2033 1FM.....
22541Q QN 5 CSFB MTG SECS CORP SER 2003-21 CL 3B2........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............11,913 .......................... ..............11,913 ..............11,913 .................... .................... .................... ...................0 .................. ..............11,913 .................. .................. ...............0 .................. 08/25/2033 1FM.....
22541Q S3 7 CSFB MTG SECS CORP SER 2003-27 CL DB2....... ..... 03/01/2014 Paydown..................................... .......................... ..............33,760 ..............33,760 ................1,763 ................1,763 .................... ........31,997 .................... ..........31,997 .................. ..............33,760 .................. .................. ...............0 .................. 11/25/2033 1FM.....
22541Q S3 7 CSFB MTG SECS CORP SER 2003-27 CL DB2....... ..... 02/25/2014 Capital Distribution...................... .......................... ..............39,227 .......................... ..............39,227 ..............39,227 .................... .................... .................... ...................0 .................. ..............39,227 .................. .................. ...............0 .................. 11/25/2033 1FM.....
22541Q XQ 0 CSFB MTG SECS CORP SER 2003-23 CL CB2....... ..... 03/01/2014 Paydown..................................... .......................... ..............29,738 ..............29,738 ..............23,016 ..............22,641 .............375 ..........6,722 .................... ............7,097 .................. ..............29,738 .................. .................. ...............0 .................. 10/25/2033 6FM.....
22541Q XQ 0 CSFB MTG SECS CORP SER 2003-23 CL CB2....... ..... 03/25/2014 Capital Distribution...................... .......................... ..............19,414 .......................... ..............19,414 ..............19,414 .................... .................... .................... ...................0 .................. ..............19,414 .................. .................. ...............0 .................. 10/25/2033 6FM.....
22541Q XR 8 CSFB MTG SECS CORP SER 2003-23 CL CB3....... ..... 02/01/2014 Paydown..................................... .......................... ................8,680 ................8,680 .......................... .......................... .................... ..........8,680 .................... ............8,680 .................. ................8,680 .................. .................. ...............0 ...........180 10/25/2033 1FM.....
22541S AF 5 CSFB MTG SECS CORP SER 2004-C1 CL C   4...... ..... 01/01/2014 Paydown..................................... .......................... .........5,000,000 .........5,000,000 .........5,025,000 .........4,991,020 .................... ..........8,980 .................... ............8,980 .................. .........5,000,000 .................. .................. ...............0 ......20,280 01/15/2037 1FM.....
22544Q AH 2 CR SUISSE COML MTG TR SER 2007-C3 CL AJ.... ..... 03/25/2014 Capital Distribution...................... .......................... ............212,930 .......................... ............212,930 ............212,930 .................... .................... .................... ...................0 .................. ............212,930 .................. .................. ...............0 .................. 06/15/2039 1FM.....
225458 AQ 1 CSFB MTG SECS CORP SER 2005-1 CL 1A15........ ..... 03/01/2014 Paydown..................................... .......................... ............122,539 ............122,539 ............122,309 ............122,168 .................... .............371 .................... ...............371 .................. ............122,539 .................. .................. ...............0 ...........861 02/25/2035 1FM.....
225458 RF 7 CSFB MTG SECS CORP SER 2005-4 CL DB1   5.... ..... 03/01/2014 Paydown..................................... .......................... .......................... ............517,246 ................3,602 .......................5 ..........3,597 .........(3,602) .................... ..................(5) .................. .......................... .................. .................. ...............0 .................. 06/25/2035 6FM.....
225458 Z4 3 CSFB MTG SECS CORP SER 2005-8 CL 3A15........ ..... 03/01/2014 Paydown..................................... .......................... ............245,534 ............245,534 ............223,165 ............223,165 .................... ........22,369 .................... ..........22,369 .................. ............245,534 .................. .................. ...............0 .................. 09/25/2035 1FM.....
225458 Z4 3 CSFB MTG SECS CORP SER 2005-8 CL 3A15........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............55,206 .......................... ..............55,206 ..............55,206 .................... .................... .................... ...................0 .................. ..............55,206 .................. .................. ...............0 .................. 09/25/2035 1FM.....
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2254W0 PU 3 CSFB MTG ACCEPT CORP SER 2005-11 CL CB1.. ..... 03/01/2014 Paydown..................................... .......................... .......................... ............482,918 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 .............26 12/25/2035 1FM.....
228189 AB 2 CROWN AMERS CAP CORP IV SR UNSECD BD   4 ..... 01/16/2014 FIRST BOSTON CORP.............. .......................... ............272,963 ............290,000 ............290,000 ............290,000 .................... .................... .................... ...................0 .................. ............290,000 .................. .....(17,038) .....(17,038) ........6,779 01/15/2023 3FE......
228227 BD 5 CROWN CASTLE INTL CORP SR UNSECD BD   5. ..... 02/20/2014 Various....................................... .......................... ............534,188 ............525,000 ............525,000 ............525,000 .................... .................... .................... ...................0 .................. ............525,000 .................. ........9,188 ........9,188 ......16,844 01/15/2023 3FE......

23335J AA 4
DSC FLOORPLAN MASTR OWNR TR SER 2011-1
C ..... 03/15/2014 Redemption      100.0000............ .......................... .......24,000,000 .......24,000,000 .......23,999,335 .......23,999,920 .................... ...............80 .................... .................80 .................. .......24,000,000 .................. .................. ...............0 .....234,600 03/15/2014 1FE......

23335J AB 2
DSC FLOORPLAN MASTR OWNR TR SER 2011-1
C ..... 03/15/2014 Redemption      100.0000............ .......................... .........3,682,500 .........3,682,500 .........3,682,342 .........3,682,467 .................... ...............33 .................... .................33 .................. .........3,682,500 .................. .................. ...............0 ......74,663 03/15/2014 2AM.....

237194 AH 8 DARDEN RESTAURANTS INC SR UNSECD NT   6. ..... 01/09/2014 CANTOR FITZGERALD............. .......................... ............671,268 ............650,000 ............670,534 ............669,296 .................... ..............(12) .................... ................(12) .................. ............669,283 .................. ........1,985 ........1,985 ......10,927 10/15/2037 2FE......
25150W AA 2 DEUTSCHE ALT A SECS MTG LN TR SER 2007-O. ..... 03/25/2014 Paydown..................................... .......................... ..............26,884 ..............26,884 ..............22,935 .......................... .................... ..........3,949 .................... ............3,949 .................. ..............26,884 .................. .................. ...............0 .............10 07/25/2047 1FM.....
251510 ML 4 DEUTSCHE ALT A SECS INC SER 2006-AB1 CL.... ..... 03/01/2014 Paydown..................................... .......................... ............514,742 ............514,742 ............513,822 ............513,473 .................... ..........1,269 .................... ............1,269 .................. ............514,742 .................. .................. ...............0 ........4,508 02/25/2036 4FM.....
251511 AD 3 DEUTSCHE ALT B MTG LN TR SER 2006-AB2 CL.. ..... 03/01/2014 Paydown..................................... .......................... ..............91,669 ............106,055 ..............53,630 ..............53,630 .................... ........38,038 .................... ..........38,038 .................. ..............91,669 .................. .................. ...............0 .................. 06/25/2036 1FM.....
251511 AD 3 DEUTSCHE ALT B MTG LN TR SER 2006-AB2 CL.. ..... 03/25/2014 Capital Distribution...................... .......................... ..............56,052 .......................... ..............56,052 ..............56,052 .................... .................... .................... ...................0 .................. ..............56,052 .................. .................. ...............0 .................. 06/25/2036 1FM.....
25151R AA 2 DEUTSCHE ALT A SECS MTG LN TR SER 2007-A. ..... 03/25/2014 Paydown..................................... .......................... ..............93,245 ............182,267 ............117,674 ............115,352 ..........2,323 .......(24,429) .................... .........(22,106) .................. ..............93,245 .................. .................. ...............0 .................. 01/25/2047 1FM.....
25151R AA 2 DEUTSCHE ALT A SECS MTG LN TR SER 2007-A. ..... 03/25/2014 Capital Distribution...................... .......................... ................2,763 .......................... ................2,763 ................2,763 .................... .................... .................... ...................0 .................. ................2,763 .................. .................. ...............0 .................. 01/25/2047 1FM.....
25158H AA 7 DEUTSCHE MTG SECS INC SER 2009-RS6 CL A1. ..... 03/18/2014 JEFFRIES & COMPANY............ .......................... .........4,793,080 .........4,727,341 .........4,669,726 .........4,697,400 .................... ..........2,537 .................... ............2,537 .................. .........4,699,937 .................. ......93,143 ......93,143 ......39,419 08/25/2037 1FM.....
25158H AA 7 DEUTSCHE MTG SECS INC SER 2009-RS6 CL A1. ..... 02/01/2014 Paydown..................................... .......................... ............651,088 ............651,088 ............643,152 ............646,964 .................... ..........4,124 .................... ............4,124 .................. ............651,088 .................. .................. ...............0 ........2,093 08/25/2037 1FM.....
25755T AC 4 DOMINOS PIZZA MASTR ISSUER LLC SER 2012-. ..... 01/25/2014 Paydown..................................... .......................... ..............93,750 ..............93,750 ..............93,750 ..............93,750 .................... .................... .................... ...................0 .................. ..............93,750 .................. .................. ...............0 ...........950 01/25/2042 2AM.....
25857F AA 5 DOUBLE DIAMOND FDG III LLC MTG BACKED NT ..... 03/01/2014 Redemption      100.0000............ .......................... ............700,017 ............700,017 ............700,017 ............700,017 .................... .................... .................... ...................0 .................. ............700,017 .................. .................. ...............0 ........7,215 05/01/2022 1FE......
25858# AA 4 DOUBLE DIAMOND FDG IV LLC SER 2013 MTG B. ..... 03/01/2014 Redemption      100.0000............ .......................... ............848,838 ............848,838 ............848,838 ............848,838 .................... .................... .................... ...................0 .................. ............848,838 .................. .................. ...............0 ........7,635 03/01/2021 1FE......
260543 CC 5 DOW CHEM CO SR UNSECD NT   4.250% 11/15/... ..... 02/03/2014 Various....................................... .......................... .........4,545,758 .........4,250,000 .........4,165,850 .........4,185,096 .................... .............807 .................... ...............807 .................. .........4,185,904 .................. .....359,854 .....359,854 ......40,641 11/15/2020 2FE......
260543 CG 6 DOW CHEM CO SR UNSECD BD   4.375% 11/15/... ..... 03/10/2014 SUN TRUST EQTB.................... .......................... ............895,200 .........1,000,000 ............893,400 ............894,248 .................... .............322 .................... ...............322 .................. ............894,569 .................. ...........631 ...........631 ......14,340 11/15/2042 2FE......

26858@ AA 4 EIG MGMT CO LLC SR SECD NT   7.880% 07/1..... ..... 01/15/2014 Various....................................... .......................... ............500,000 ............500,000 ............500,000 ............500,000 .................... .................... .................... ...................0 .................. ............500,000 .................. .................. ...............0 ........9,850 07/15/2018 3FE......
28932M AG 0 ELM RD GENERN STATION LLC SR SECD NT   4.. ..... 01/19/2014 Redemption      100.0000............ .......................... ..............88,712 ..............88,712 ..............88,712 ..............88,712 .................... .................... .................... ...................0 .................. ..............88,712 .................. .................. ...............0 ........2,073 01/19/2031 1FE......
29265A AS 5 ENERGEN CORP MTN   7.125% 02/15/28............... ..... 01/13/2014 STERN AGEE & LEACH............. .......................... ............529,295 ............479,000 ............476,203 ............476,981 .................... .................3 .................... ...................3 .................. ............476,984 .................. ......52,311 ......52,311 ......14,315 02/15/2028 2FE......
29265N AS 7 ENERGEN CORP SR UNSECD NT   4.625% 09/01. ..... 03/28/2014 Various....................................... .......................... .........9,280,745 .........9,350,000 .........9,348,878 .........9,349,422 .................... ...............12 .................... .................12 .................. .........9,349,434 .................. .....(68,689) .....(68,689) .....230,961 09/01/2021 2FE......
29273R AX 7 ENERGY TRANSFER PTNRS LP BD   4.150% 10/.. ..... 03/13/2014 Wells Fargo................................ .......................... .........9,304,020 .........9,000,000 .........8,984,610 .........8,985,188 .................... .............477 .................... ...............477 .................. .........8,985,665 .................. .....318,355 .....318,355 .....185,713 10/01/2020 2FE......

29483@ AA 1 ERICSSON STAT TR - 1999 SECD NT (PLANO)...... ..... 03/29/2014 Redemption      100.0000............ .......................... ..............18,405 ..............18,405 ..............18,405 ..............18,405 .................... .................... .................... ...................0 .................. ..............18,405 .................. .................. ...............0 ...........246 12/29/2020 2...........
30256Y AA 1 FPL ENERGY MARCUS HOOK LP SR SECD NT   7 ..... 01/10/2014 Redemption      100.0000............ .......................... ............224,705 ............224,705 ............224,705 ............224,705 .................... .................... .................... ...................0 .................. ............224,705 .................. .................. ...............0 ........8,528 07/10/2018 3FE......
30283F AB 7 FWCT2 ESCROW CORP SR UNSECD BD   6.875% ..... 03/04/2014 Tax Free Exchange.................... .......................... ............536,210 ............520,000 ............536,369 .......................... .................... ............(158) .................... ..............(158) .................. ............536,210 .................. .................. ...............0 ........3,674 02/01/2022 4FE......
31331F AD 3 FED EXPRESS PASSTHRU SER B2   7.630% 01/... ..... 01/01/2014 Redemption      100.0000............ .......................... .........1,108,625 .........1,108,625 .........1,142,549 .........1,109,756 .................... .................... .................... ...................0 .................. .........1,109,756 .................. .......(1,131) .......(1,131) ......42,294 01/01/2015 2FE......
31331F AK 7 FED EXPRESS SER 1995-1 CL A1   7.630% 01....... ..... 01/05/2014 Various....................................... .......................... ............144,065 ............144,065 ............148,397 ............144,070 .................... ................(5) .................... ..................(5) .................. ............144,065 .................. .................. ...............0 ........5,496 01/05/2014 2FE......
31331F AN 1 FED EXPRESS SER 1995-1 CL B2   7.110% 01....... ..... 01/02/2014 Redemption      100.0000............ .......................... ............822,270 ............822,270 ............840,590 ............822,273 .................... ................(3) .................... ..................(3) .................. ............822,270 .................. .................. ...............0 ......29,232 01/02/2014 2FE......
31659E AC 2 FIELDSTONE MTG INVT TR SER 2006-2 CL 2A2.... ..... 03/25/2014 Paydown..................................... .......................... ............171,978 ............171,978 ..............66,929 ..............66,929 .................... ......105,049 .................... ........105,049 .................. ............171,978 .................. .................. ...............0 .................. 07/25/2036 1FM.....
31659E AC 2 FIELDSTONE MTG INVT TR SER 2006-2 CL 2A2.... ..... 03/25/2014 Capital Distribution...................... .......................... ................6,950 .......................... ................6,950 ................6,950 .................... .................... .................... ...................0 .................. ................6,950 .................. .................. ...............0 .................. 07/25/2036 1FM.....
32051G A8 8 FIRST HORIZON MTG PASSTHRU TR SER 2005-A ..... 03/01/2014 Paydown..................................... .......................... ..............21,881 ..............51,865 ..............43,282 ..............43,282 .................... .......(21,401) .................... .........(21,401) .................. ..............21,881 .................. .................. ...............0 .................. 12/25/2035 1FM.....
32051G A8 8 FIRST HORIZON MTG PASSTHRU TR SER 2005-A ..... 03/25/2014 Capital Distribution...................... .......................... ..............41,731 .......................... ..............41,731 ..............41,731 .................... .................... .................... ...................0 .................. ..............41,731 .................. .................. ...............0 .................. 12/25/2035 1FM.....
32051G CU 7 FIRST HORIZON MTG PASSTHRU TR SER 2004-7 ..... 01/01/2014 Paydown..................................... .......................... ................8,546 ................8,546 ................6,590 ................6,590 .................... ..........1,955 .................... ............1,955 .................. ................8,546 .................. .................. ...............0 .................. 01/25/2035 2FM.....
32051G CU 7 FIRST HORIZON MTG PASSTHRU TR SER 2004-7 ..... 03/25/2014 Capital Distribution...................... .......................... ..............22,265 .......................... ..............22,265 ..............22,265 .................... .................... .................... ...................0 .................. ..............22,265 .................. .................. ...............0 .................. 01/25/2035 2FM.....
32051G CW 3 FIRST HORIZON MTG PASSTHRU TR SER 2004-7 ..... 03/01/2014 Paydown..................................... .......................... .......................... ..............78,218 ...................711 .......................1 .............710 ............(711) .................... ..................(1) .................. .......................... .................. .................. ...............0 .................. 01/25/2035 6FM.....
32051G J5 5 FIRST HORIZON MTG PASSTHRU TR SER 2005-A ..... 03/01/2014 Paydown..................................... .......................... ............145,521 ............145,521 ............117,613 ............117,613 .................... ........27,908 .................... ..........27,908 .................. ............145,521 .................. .................. ...............0 .................. 01/25/2036 1FM.....
32051G J5 5 FIRST HORIZON MTG PASSTHRU TR SER 2005-A ..... 03/25/2014 Capital Distribution...................... .......................... ..............46,471 .......................... ..............46,471 ..............46,471 .................... .................... .................... ...................0 .................. ..............46,471 .................. .................. ...............0 .................. 01/25/2036 1FM.....
32051G PC 3 FIRST HORIZON MTG PASSTHRU TR SER 2005-F ..... 03/01/2014 Paydown..................................... .......................... .......................... ............841,999 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 ......13,536 06/25/2035 1FM.....
32051G PM 1 FIRST HORIZON MTG PASSTHRU TR SER 2005-A ..... 03/01/2014 Paydown..................................... .......................... ............123,572 ............123,572 ..............95,093 ..............95,093 .................... ........28,479 .................... ..........28,479 .................. ............123,572 .................. .................. ...............0 .................. 07/25/2035 1FM.....
32051G PM 1 FIRST HORIZON MTG PASSTHRU TR SER 2005-A ..... 03/25/2014 Capital Distribution...................... .......................... ..............38,809 .......................... ..............38,809 ..............38,809 .................... .................... .................... ...................0 .................. ..............38,809 .................. .................. ...............0 .................. 07/25/2035 1FM.....
32051G QP 3 FIRST HORIZON MTG PASSTHRU TR SER 2005-A ..... 03/01/2014 Paydown..................................... .......................... ............420,958 ............420,958 ............418,727 ............418,808 .................... ..........2,150 .................... ............2,150 .................. ............420,958 .................. .................. ...............0 ........3,829 08/25/2035 1FM.....
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32051G TH 8 FIRST HORIZON MTG PASSTHRU TR SER 2005-F ..... 03/25/2014 Paydown..................................... .......................... ............131,549 ............239,624 ............147,926 ............147,926 .................... .......(16,377) .................... .........(16,377) .................. ............131,549 .................. .................. ...............0 .................. 09/25/2035 1FM.....
32051G TH 8 FIRST HORIZON MTG PASSTHRU TR SER 2005-F ..... 03/25/2014 Capital Distribution...................... .......................... ..............19,583 .......................... ..............19,583 ..............19,583 .................... .................... .................... ...................0 .................. ..............19,583 .................. .................. ...............0 .................. 09/25/2035 1FM.....
32053N AC 2 FIRST HORIZON MTG PASSTHRU TR SER 2007-1 ..... 03/01/2014 Paydown..................................... .......................... ............117,190 ............117,217 ............106,256 ............106,256 .................... ........10,935 .................... ..........10,935 .................. ............117,190 .................. .................. ...............0 .................. 03/25/2037 2FM.....
32053N AC 2 FIRST HORIZON MTG PASSTHRU TR SER 2007-1 ..... 03/25/2014 Capital Distribution...................... .......................... ............292,731 .......................... ............292,731 ............292,731 .................... .................... .................... ...................0 .................. ............292,731 .................. .................. ...............0 .................. 03/25/2037 2FM.....
33632* TH 0 FIRST SEC BK NA (WELLS FARGO) NT SER A (.... ..... 01/01/2014 Redemption      100.0000............ .......................... ..............29,045 ..............29,045 ..............29,045 ..............29,045 .................... .................... .................... ...................0 .................. ..............29,045 .................. .................. ...............0 ...........892 01/01/2014 2...........
33632* TP 2 FIRST SEC BK NA (WELLS FARGO) NT SER B (.... ..... 01/01/2014 Redemption      100.0000............ .......................... ..............32,972 ..............32,972 ..............32,972 ..............32,972 .................... .................... .................... ...................0 .................. ..............32,972 .................. .................. ...............0 ........1,208 01/01/2014 2...........
33632* TW 7 FIRST SEC BK NA (WELLS FARGO) PASS THRU.. ..... 03/10/2014 Redemption      100.0000............ .......................... ..............19,604 ..............19,604 ..............19,604 ..............19,604 .................... .................... .................... ...................0 .................. ..............19,604 .................. .................. ...............0 ...........250 01/01/2023 2...........
33632* TZ 0 FIRST SEC BK NA (WELLS FARGO) PASS THRU.. ..... 03/05/2014 Redemption      100.0000............ .......................... ..............17,761 ..............17,761 ..............17,761 ..............17,761 .................... .................... .................... ...................0 .................. ..............17,761 .................. .................. ...............0 ...........247 03/05/2020 1...........
33632* UD 7 FIRST SEC BK NA (WELLS FARGO) PROM NT RA ..... 03/31/2014 Redemption      100.0000............ .......................... ............106,049 ............106,049 ............106,049 ............106,049 .................... .................... .................... ...................0 .................. ............106,049 .................. .................. ...............0 ........1,423 05/31/2015 1...........
33903* DC 0 FLEET NATL BK SECD NT (CHEVRONTEXACO).... ..... 01/02/2014 Redemption      100.0000............ .......................... ............216,239 ............216,239 ............216,239 ............216,239 .................... .................... .................... ...................0 .................. ............216,239 .................. .................. ...............0 ........7,752 01/02/2018 1...........
361561 AA 1 GCIC FDG CORP BD   5.129% 01/15/14.................. ..... 01/15/2014 Redemption      100.0000............ .......................... .........4,930,812 .........4,930,812 .........4,807,541 .........4,928,275 .................... ..........2,537 .................... ............2,537 .................. .........4,930,812 .................. .................. ...............0 .....126,451 01/15/2014 2FE......
36170U AG 6 G FORCE LLC SER 2005-RRA CL E   5.671% 0...... ..... 03/01/2014 Paydown..................................... .......................... ............523,780 ............523,780 .......................... .......................... .................... ......523,780 .................... ........523,780 .................. ............523,780 .................. .................. ...............0 ........4,613 08/22/2036 6FE......
361849 R4 6 GMAC CMS INC SER 2006-C1 CL AJ   5.349%....... ..... 03/25/2014 Capital Distribution...................... .......................... ............254,078 .......................... ............254,078 ............254,078 .................... .................... .................... ...................0 .................. ............254,078 .................. .................. ...............0 .................. 11/10/2045 4FM.....
36185H DV 2 GMACM HOME LN TR SER 2004-HLT1 CL A4   5.... ..... 03/01/2014 Paydown..................................... .......................... ............182,261 ............182,261 ............182,125 ............181,907 .................... .............354 .................... ...............354 .................. ............182,261 .................. .................. ...............0 ........1,639 03/25/2030 3FM.....
36185M EG 3 GMACM MTG LN TR SER 2006-J1 CL A6   5.75...... ..... 03/01/2014 Paydown..................................... .......................... ............430,728 ............430,728 ............382,734 ............382,734 .................... ........47,994 .................... ..........47,994 .................. ............430,728 .................. .................. ...............0 .................. 04/25/2036 1FM.....
36185M EG 3 GMACM MTG LN TR SER 2006-J1 CL A6   5.75...... ..... 03/25/2014 Various....................................... .......................... ............155,673 .......................... ............155,673 ............155,673 .................... .................... .................... ...................0 .................. ............155,673 .................. .................. ...............0 .................. 04/25/2036 1FM.....
36185M FC 1 GMACM MTG LN TR SER 2006-AR2 CL 5A1B   4.... ..... 03/25/2014 Various....................................... .......................... ..............58,595 .......................... ..............58,595 ..............58,595 .................... .................... .................... ...................0 .................. ..............58,595 .................. .................. ...............0 .................. 05/19/2036 1FM.....
36185N 5L 0 GMACM MTG LN TR SER 2004-J5 CL M2   5.38...... ..... 03/01/2014 Paydown..................................... .......................... .......................... ..............61,939 ................4,717 ................4,717 .................... .........(4,717) .................... ...........(4,717) .................. .......................... .................. .................. ...............0 .................. 01/25/2035 6FM.....
36185N 5L 0 GMACM MTG LN TR SER 2004-J5 CL M2   5.38...... ..... 03/25/2014 Capital Distribution...................... .......................... ..............25,165 .......................... ..............25,165 ..............25,165 .................... .................... .................... ...................0 .................. ..............25,165 .................. .................. ...............0 .................. 01/25/2035 6FM.....
36185N S5 0 GMACM MTG LN TR SER 2004-JR1 CL A11   5....... ..... 03/01/2014 Paydown..................................... .......................... ............231,563 ............231,563 ............228,777 ............230,124 .................... ..........1,439 .................... ............1,439 .................. ............231,563 .................. .................. ...............0 ........1,837 12/25/2033 1FM.....
362257 AC 1 GSAA HOME EQ TR SER 2006-17 CL A3A   0.3...... ..... 03/25/2014 Paydown..................................... .......................... ............229,523 ............229,523 ............128,924 ............128,924 .................... ......100,599 .................... ........100,599 .................. ............229,523 .................. .................. ...............0 .................. 11/25/2036 1FM.....
362257 AC 1 GSAA HOME EQ TR SER 2006-17 CL A3A   0.3...... ..... 03/25/2014 Capital Distribution...................... .......................... ..............31,081 .......................... ..............31,081 ..............31,081 .................... .................... .................... ...................0 .................. ..............31,081 .................. .................. ...............0 .................. 11/25/2036 1FM.....
36228F NE 2 GS MTG SECS CORP SER 2003-2F CL B2   6.0...... ..... 03/01/2014 Paydown..................................... .......................... ................6,344 ................6,344 ................5,639 ................5,639 .................... .............705 .................... ...............705 .................. ................6,344 .................. .................. ...............0 .................. 03/25/2032 1FM.....
36228F NE 2 GS MTG SECS CORP SER 2003-2F CL B2   6.0...... ..... 03/25/2014 Capital Distribution...................... .......................... ..............18,118 .......................... ..............18,118 ..............18,118 .................... .................... .................... ...................0 .................. ..............18,118 .................. .................. ...............0 .................. 03/25/2032 1FM.....
362290 AC 2 GSR MTG LN TR SER 2007-AR1 CL 2A1   2.61....... ..... 03/01/2014 Paydown..................................... .......................... ............157,227 ............200,609 ............170,639 ............170,639 .................... .......(13,411) .................... .........(13,411) .................. ............157,227 .................. .................. ...............0 .................. 03/25/2047 1FM.....
362290 AC 2 GSR MTG LN TR SER 2007-AR1 CL 2A1   2.61....... ..... 03/25/2014 Capital Distribution...................... .......................... ..............56,803 .......................... ..............56,803 ..............56,803 .................... .................... .................... ...................0 .................. ..............56,803 .................. .................. ...............0 .................. 03/25/2047 1FM.....
3622G0 AA 8 GS MTG SECS TR SER 2006-RR3 CL A1S   5.5...... ..... 03/01/2014 Paydown..................................... .......................... .......................... .........1,368,650 ............414,791 ............414,791 .................... .....(414,791) .................... .......(414,791) .................. .......................... .................. .................. ...............0 .................. 07/18/2056 1AM.....
3622G0 AA 8 GS MTG SECS TR SER 2006-RR3 CL A1S   5.5...... ..... 03/25/2014 Capital Distribution...................... .......................... ............145,728 .......................... ............145,728 ............145,728 .................... .................... .................... ...................0 .................. ............145,728 .................. .................. ...............0 .................. 07/18/2056 1AM.....
3622MS AA 0 GS MTG SECS TR SER 2007-GKK1 CL A1   5.3...... ..... 03/01/2014 Paydown..................................... .......................... ..............14,101 ............655,810 ............107,291 ............107,291 .................... .......(93,190) .................... .........(93,190) .................. ..............14,101 .................. .................. ...............0 .................. 12/20/2049 6FE......
3622MS AA 0 GS MTG SECS TR SER 2007-GKK1 CL A1   5.3...... ..... 03/25/2014 Capital Distribution...................... .......................... ..............42,773 .......................... ..............42,773 ..............42,773 .................... .................... .................... ...................0 .................. ..............42,773 .................. .................. ...............0 .................. 12/20/2049 6FE......
3622NC AB 2 GSR MTG LN TR SER 2007-OA2 CL 2A1   1.81....... ..... 03/01/2014 Paydown..................................... .......................... ............183,053 ............269,462 ............180,790 ............180,790 .................... ..........2,262 .................... ............2,262 .................. ............183,053 .................. .................. ...............0 .................. 06/25/2047 1FM.....
3622NC AB 2 GSR MTG LN TR SER 2007-OA2 CL 2A1   1.81....... ..... 02/25/2014 Capital Distribution...................... .......................... ..............74,050 .......................... ..............74,050 ..............74,050 .................... .................... .................... ...................0 .................. ..............74,050 .................. .................. ...............0 .................. 06/25/2047 1FM.....
362334 DD 3 GS MTG SECS CORP SER 2006-2F CL 2A17   5..... ..... 03/01/2014 Paydown..................................... .......................... ..............99,842 ............118,699 ..............97,180 ..............97,180 .................... ..........2,663 .................... ............2,663 .................. ..............99,842 .................. .................. ...............0 .................. 02/25/2036 1FM.....
362334 DD 3 GS MTG SECS CORP SER 2006-2F CL 2A17   5..... ..... 03/25/2014 Capital Distribution...................... .......................... ..............70,353 .......................... ..............70,353 ..............70,353 .................... .................... .................... ...................0 .................. ..............70,353 .................. .................. ...............0 .................. 02/25/2036 1FM.....
362334 ND 2 GS MTG SECS CORP SER 2006-7 CL AF4A   6...... ..... 03/01/2014 Paydown..................................... .......................... ............500,898 ............500,898 ............368,373 ............368,373 .................... ......132,525 .................... ........132,525 .................. ............500,898 .................. .................. ...............0 .................. 03/25/2046 1FM.....
362334 ND 2 GS MTG SECS CORP SER 2006-7 CL AF4A   6...... ..... 03/25/2014 Various....................................... .......................... ............234,432 .......................... ............234,432 ............234,432 .................... .................... .................... ...................0 .................. ............234,432 .................. .................. ...............0 .................. 03/25/2046 1FM.....
362341 EN 5 GS MTG SECS CORP SER 2005-6F CL 3A19   5..... ..... 03/01/2014 Paydown..................................... .......................... ............326,503 ............326,503 ............323,656 ............323,656 .................... ..........2,847 .................... ............2,847 .................. ............326,503 .................. .................. ...............0 .................. 07/25/2035 1FM.....
362341 EN 5 GS MTG SECS CORP SER 2005-6F CL 3A19   5..... ..... 03/25/2014 Various....................................... .......................... ..............86,649 .......................... ..............86,649 ..............86,649 .................... .................... .................... ...................0 .................. ..............86,649 .................. .................. ...............0 .................. 07/25/2035 1FM.....
36242D EL 3 GS MTG SECS CORP SER 2004-10F CL 1A4   4..... ..... 03/01/2014 Paydown..................................... .......................... ................5,346 ................5,346 ................5,177 ................5,286 .................... ...............60 .................... .................60 .................. ................5,346 .................. .................. ...............0 .............41 08/25/2019 1FM.....
36242D EZ 2 GS MTG SECS CORP SER 2004-10F CL 7A1   5..... ..... 03/01/2014 Paydown..................................... .......................... ...................687 ...................687 ...................673 ...................674 .................... ...............14 .................... .................14 .................. ...................687 .................. .................. ...............0 ...............4 09/25/2034 1FM.....
36245E AF 5 GSAMP TR SER 2006-HE7 CL M1   0.404% 10/....... ..... 03/25/2014 Capital Distribution...................... .......................... ................2,937 .......................... ................2,937 ................2,937 .................... .................... .................... ...................0 .................. ................2,937 .................. .................. ...............0 .................. 10/25/2046 1FM.....
36246L AE 1 GS MTG SECS TR SER 2007-GG10 CL A4   5.8...... ..... 03/01/2014 Paydown..................................... .......................... ..............88,795 ..............88,795 ..............84,452 ..............86,868 .................... ..........1,927 .................... ............1,927 .................. ..............88,795 .................. .................. ...............0 ........1,280 08/10/2045 1FM.....
362480 AD 7 GSC CAP CORP MTG TR SER 2006-2 CL A1   0..... ..... 03/25/2014 Paydown..................................... .......................... ............533,565 ............539,074 ............379,647 ............379,647 .................... ......153,917 .................... ........153,917 .................. ............533,565 .................. .................. ...............0 .................. 05/25/2036 1FM.....
362480 AD 7 GSC CAP CORP MTG TR SER 2006-2 CL A1   0..... ..... 01/25/2014 Capital Distribution...................... .......................... ................7,505 .......................... ................7,505 ................7,505 .................... .................... .................... ...................0 .................. ................7,505 .................. .................. ...............0 .................. 05/25/2036 1FM.....
36849# AA 3 GEISMAR COGEN STAT TR SR SEC NT   5.830%.. ..... 01/02/2014 Redemption      100.0000............ .......................... .........2,072,354 .........2,072,354 .........2,072,354 .........2,072,354 .................... .................... .................... ...................0 .................. .........2,072,354 .................. .................. ...............0 ......60,409 01/02/2020 1...........
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368771 AA 9 GEN AMER RAILCAR CORP SER 1997-1 PASSTHR ..... 03/20/2014 Various....................................... .......................... ............189,276 ............189,276 ............192,872 ............190,417 .................... ..............(79) .................... ................(79) .................. ............190,338 .................. .......(1,062) .......(1,062) ........2,112 08/20/2016 3FE......
37447# AK 5 GIANT EAGLE INC SR NT 2010A-B   5.110% 0........ ..... 03/04/2014 STONE CASTLE SEC................ .......................... .......15,288,600 .......15,000,000 .......15,000,000 .......15,000,000 .................... .................... .................... ...................0 .................. .......15,000,000 .................. .....288,600 .....288,600 .....166,075 06/30/2022 2FE......

37877@ AA 8 GLENN POOL OIL & GAS TR I SR SECD TERM L... ..... 03/01/2014 Redemption      100.0000............ .......................... .........1,866,833 .........1,866,833 .........1,866,833 .........1,866,833 .................... .................... .................... ...................0 .................. .........1,866,833 .................. .................. ...............0 ......14,385 08/01/2016 2FE......
39538A AC 0 GREENPOINT MTG FDG TR SER 2006-AR5 CL A2 ..... 03/25/2014 Paydown..................................... .......................... ............704,711 .........1,021,417 ............690,640 ............690,640 .................... ........14,070 .................... ..........14,070 .................. ............704,711 .................. .................. ...............0 .................. 10/25/2046 1FM.....
39538A AC 0 GREENPOINT MTG FDG TR SER 2006-AR5 CL A2 ..... 03/25/2014 Capital Distribution...................... .......................... ................8,822 .......................... ................8,822 ................8,822 .................... .................... .................... ...................0 .................. ................8,822 .................. .................. ...............0 .................. 10/25/2046 1FM.....
39539F AC 8 GREENPOINT MTG FDG TR SER 2006-AR4 CL A2 ..... 03/25/2014 Paydown..................................... .......................... ............974,909 .........1,324,419 ............993,970 ............993,970 .................... .......(19,060) .................... .........(19,060) .................. ............974,909 .................. .................. ...............0 .................. 09/25/2046 1FM.....
39539F AC 8 GREENPOINT MTG FDG TR SER 2006-AR4 CL A2 ..... 03/25/2014 Capital Distribution...................... .......................... ................8,365 .......................... ................8,365 ................8,365 .................... .................... .................... ...................0 .................. ................8,365 .................. .................. ...............0 .................. 09/25/2046 1FM.....
396789 EF 2 GREENWICH CAP COML FDG CORP SER 2003-C1 ..... 03/25/2014 Capital Distribution...................... .......................... ..............29,486 .......................... ..............29,486 ..............29,486 .................... .................... .................... ...................0 .................. ..............29,486 .................. .................. ...............0 .................. 07/05/2035 1FM.....
39678Y AB 0

GREENWICH CAP COML MTG TR SER 2007-RR2
C ..... 01/01/2014 Paydown..................................... .......................... .......................... .........1,334,895 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 .................. 03/17/2051 6FE......

40149@ AJ 5 GUARDSMARK LLC SR SUB NT  15.000% 01/19/... ..... 03/19/2014 Tax Free Exchange.................... .......................... ..............68,962 ..............68,962 ..............68,962 ..............68,449 .................... .................... .................... ...................0 .................. ..............68,962 .................. .................. ...............0 ........2,596 01/19/2015 5...........
40521@ AD 6 HAIGHTS CROSS OPER CO SR SECD NT  13.000. ..... 02/28/2014 Various....................................... .......................... ............362,100 ............343,445 ............343,445 ............343,445 .................... .................... .................... ...................0 .................. ............343,445 .................. ......18,655 ......18,655 ........9,676 06/15/2015 6...........
40521W AG 0 HAIGHTS CROSS OPER CO SR SECD NT  13.000. ..... 02/28/2014 Call      100.0000........................ .......................... ............783,942 ............783,942 ............776,740 ............751,799 .................... ..........7,202 .................... ............7,202 .................. ............783,942 .................. .................. ...............0 ......45,890 06/15/2015 6...........
41043F AJ 8 HANGER ORTHO GRP INC SR UNSECD NT   7.12 ..... 03/28/2014 Various....................................... .......................... ............651,495 ............612,000 ............614,128 ............613,190 .................... ..............(91) .................... ................(91) .................. ............613,099 .................. ......38,396 ......38,396 ......16,185 11/15/2018 4FE......
41161P JX 2 HARBORVIEW MTG LN TR SER 2004-11 CL 1A..... ..... 02/19/2014 Capital Distribution...................... .......................... ...................143 .......................... ...................143 ...................143 .................... .................... .................... ...................0 .................. ...................143 .................. .................. ...............0 .................. 01/19/2035 1FM.....
41161P SJ 3 HARBORVIEW MTG LN TR SER 2005-9 CL 1A....... ..... 03/03/2014 Paydown..................................... .......................... .........1,966,941 .........1,966,941 .........1,836,017 .........1,855,071 .................... ......111,870 .................... ........111,870 .................. .........1,966,941 .................. .................. ...............0 ........4,957 06/20/2035 1FM.....
411707 AA 0 HARDEES CARLS JR FDG LLC SER 2013-1A CL... ..... 03/20/2014 Paydown..................................... .......................... ............187,500 ............187,500 ............187,500 ............187,500 .................... .................... .................... ...................0 .................. ............187,500 .................. .................. ...............0 ........2,097 03/20/2043 2AM.....
416515 AM 6 HARTFORD FINL SVCS GRP INC SR NT   4.750.... ..... 03/01/2014 Maturity...................................... .......................... .......11,000,000 .......11,000,000 .......10,924,210 .......10,998,459 .................... ..........1,541 .................... ............1,541 .................. .......11,000,000 .................. .................. ...............0 .....261,250 03/01/2014 2FE......
421933 AL 6 HLTH MGMT ASSOCS INC SR UNSECD BD   7.37. ..... 01/27/2014 Various....................................... .......................... .........2,034,452 .........1,751,000 .........1,760,928 .........1,759,137 .................... ......275,315 .................... ........275,315 .................. .........2,034,452 .................. .................. ...............0 ......68,873 01/15/2020 4FE......
42280# AC 3 HEICO COS LLC SR C SR NT   6.250% 03/15/........ ..... 03/15/2014 Redemption      100.0000............ .......................... .........2,000,000 .........2,000,000 .........2,000,000 .........2,000,000 .................... .................... .................... ...................0 .................. .........2,000,000 .................. .................. ...............0 ......62,500 03/15/2015 2...........
428236 BX 0 HEWLETT PACKARD CO BD   4.050% 09/15/22...... ..... 02/27/2014 Various....................................... .......................... .........2,036,200 .........2,000,000 .........2,011,260 .........2,009,778 .................... ............(160) .................... ..............(160) .................. .........2,009,618 .................. ......26,582 ......26,582 ......37,973 09/15/2022 2FE......
43709X AF 8 INDYMAC RESI ABS TR SER 2006-E CL 2A4.......... ..... 03/25/2014 Capital Distribution...................... .......................... ..............13,706 .......................... ..............13,706 ..............13,706 .................... .................... .................... ...................0 .................. ..............13,706 .................. .................. ...............0 .................. 04/25/2037 1FM.....
43739E AB 3 HOMEBANC MTG TR SER 2004-1 CL 2A   1.014..... ..... 03/25/2014 Paydown..................................... .......................... ............259,423 ............259,423 ............203,728 ............203,728 .................... ........55,695 .................... ..........55,695 .................. ............259,423 .................. .................. ...............0 .................. 08/25/2029 1FM.....
43739E AB 3 HOMEBANC MTG TR SER 2004-1 CL 2A   1.014..... ..... 03/25/2014 Capital Distribution...................... .......................... ..............25,019 .......................... ..............25,019 ..............25,019 .................... .................... .................... ...................0 .................. ..............25,019 .................. .................. ...............0 .................. 08/25/2029 1FM.....
43739E BS 5 HOMEBANC MTG TR SER 2005-4 CL A1   0.424..... ..... 03/25/2014 Paydown..................................... .......................... ............135,466 ............135,466 ............117,009 ............118,590 .................... ........16,876 .................... ..........16,876 .................. ............135,466 .................. .................. ...............0 .............92 10/25/2035 1FM.....
43739E CB 1 HOMEBANC MTG TR SER 2005-5 CL A1   0.414..... ..... 03/25/2014 Paydown..................................... .......................... ............398,371 ............398,371 ............328,476 ............328,476 .................... ........69,895 .................... ..........69,895 .................. ............398,371 .................. .................. ...............0 .................. 01/25/2036 1FM.....
43739E CB 1 HOMEBANC MTG TR SER 2005-5 CL A1   0.414..... ..... 03/25/2014 Various....................................... .......................... ..............18,566 .......................... ..............18,566 ..............18,566 .................... .................... .................... ...................0 .................. ..............18,566 .................. .................. ...............0 .................. 01/25/2036 1FM.....
43739H AA 8 HOMEBANC MTG TR SER 2006-2 CL A1   0.334..... ..... 03/25/2014 Paydown..................................... .......................... ............216,236 ............216,236 ............183,801 ............185,085 .................... ........31,151 .................... ..........31,151 .................. ............216,236 .................. .................. ...............0 ...........110 12/25/2036 1FM.....
441060 AL 4 HOSPIRA INC SR UNSUB NT   5.600% 09/15/4....... ..... 01/17/2014 FIRST BOSTON CORP.............. .......................... .........2,897,940 .........3,000,000 .........2,984,430 .........2,985,193 .................... ...............15 .................... .................15 .................. .........2,985,208 .................. .....(87,268) .....(87,268) ......59,733 09/15/2040 3FE......
444454 AA 0 HUGHES SATELLITE SYS CORP SR UNSECD NT. ..... 01/10/2014 Various....................................... .......................... ............390,115 ............346,000 ............342,701 ............343,235 .................... ...............11 .................... .................11 .................. ............343,246 .................. ......46,869 ......46,869 ........2,199 06/15/2021 4FE......

44668* AJ 0
HUNTINGTON NATL BK NON-RECOURCE NT
(AEP) ..... 02/07/2014 Call      101.0000........................ .......................... .........1,951,629 .........1,932,305 .........1,932,305 .........1,932,305 .................... ........19,323 .................... ..........19,323 .................. .........1,951,629 .................. .................. ...............0 ........4,758 12/28/2019 2...........

44668* AJ 0
HUNTINGTON NATL BK NON-RECOURCE NT
(AEP) ..... 03/28/2014 Redemption      100.0000............ .......................... ............124,694 ............124,694 ............124,694 ............124,694 .................... .................... .................... ...................0 .................. ............124,694 .................. .................. ...............0 ...........791 12/28/2019 2...........

452308 AP 4 ILLINOIS TOOL WKS INC SR UNSECD BD   3.3...... ..... 02/03/2014 BARCLAYS SEC........................ .......................... .........2,057,460 .........2,000,000 .........1,991,705 .........1,992,943 .................... ...............80 .................... .................80 .................. .........1,993,023 .................. ......64,437 ......64,437 ......26,438 09/15/2021 1FE......
45254N KQ 9 IMPAC CMB TR SER 2004-8 CL 1A   0.874% 1........ ..... 03/25/2014 Paydown..................................... .......................... ............598,928 ............265,085 ............215,512 ............215,512 .................... ......383,416 .................... ........383,416 .................. ............598,928 .................. .................. ...............0 .................. 10/25/2034 1FM.....
45254N KQ 9 IMPAC CMB TR SER 2004-8 CL 1A   0.874% 1........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............13,629 .......................... ..............13,629 ..............13,629 .................... .................... .................... ...................0 .................. ..............13,629 .................. .................. ...............0 .................. 10/25/2034 1FM.....
45254N PU 5 IMPAC CMB TR SER 2005-5 CL A1   0.474% 0........ ..... 03/25/2014 Paydown..................................... .......................... ............198,595 ............198,595 ............172,325 ............172,325 .................... ........26,270 .................... ..........26,270 .................. ............198,595 .................. .................. ...............0 .................. 08/25/2035 1FM.....
45254N PU 5 IMPAC CMB TR SER 2005-5 CL A1   0.474% 0........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............18,058 .......................... ..............18,058 ..............18,058 .................... .................... .................... ...................0 .................. ..............18,058 .................. .................. ...............0 .................. 08/25/2035 1FM.....
456610 AB 0 INDYMAC INDX MTG LN TR SER 2006-AR15 CL.... ..... 03/25/2014 Paydown..................................... .......................... ............420,391 ............447,784 ............363,162 ............363,162 .................... ........57,230 .................... ..........57,230 .................. ............420,391 .................. .................. ...............0 .................. 07/25/2036 1FM.....
456610 AB 0 INDYMAC INDX MTG LN TR SER 2006-AR15 CL.... ..... 03/25/2014 Capital Distribution...................... .......................... ..............23,859 .......................... ..............23,859 ..............23,859 .................... .................... .................... ...................0 .................. ..............23,859 .................. .................. ...............0 .................. 07/25/2036 1FM.....
456672 AC 8 INDYMAC IMSC MTG LN TR SER 2007-AR1 CL 2... ..... 03/01/2014 Paydown..................................... .......................... ............586,112 ............809,397 ............643,668 ............643,668 .................... .......(57,556) .................... .........(57,556) .................. ............586,112 .................. .................. ...............0 .................. 06/25/2037 3FM.....
456672 AC 8 INDYMAC IMSC MTG LN TR SER 2007-AR1 CL 2... ..... 03/25/2014 Capital Distribution...................... .......................... ............179,979 .......................... ............179,979 ............179,979 .................... .................... .................... ...................0 .................. ............179,979 .................. .................. ...............0 .................. 06/25/2037 3FM.....
45668J AF 3 INDYMAC INDX MTG LN TR SER 2006-AR33 CL.... ..... 03/25/2014 Capital Distribution...................... .......................... ..............65,170 .......................... ..............65,170 ..............65,170 .................... .................... .................... ...................0 .................. ..............65,170 .................. .................. ...............0 .................. 01/25/2037 1FM.....
45670P AC 2 INDYMAC INDX MTG LN TR SER 2007-FLX6 CL.... ..... 03/27/2014 Paydown..................................... .......................... ............208,638 ............208,638 ............177,668 ............177,742 .................... ........30,897 .................... ..........30,897 .................. ............208,638 .................. .................. ...............0 ...........128 09/25/2037 1FM.....
457030 AH 7 INGLES MKTS INC SR UNSECD BD   5.750% 06.... ..... 01/01/2014 Various....................................... .......................... .......................... .......................... .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 ............(96) 06/15/2023 4FE......
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466247 KD 4 JPMORGAN MTG TR SER 2004-S2 CL 1B1   5.0..... ..... 03/01/2014 Paydown..................................... .......................... ..............25,515 ..............25,515 ..............24,714 ..............24,970 .................... .............544 .................... ...............544 .................. ..............25,515 .................. .................. ...............0 ...........215 11/25/2019 1FM.....
466247 KK 8 JPMORGAN MTG TR SER 2004-S2 CL 2B1   5.7..... ..... 03/01/2014 Paydown..................................... .......................... ..............15,319 ..............15,319 ..............15,297 ..............15,297 .................... ...............21 .................... .................21 .................. ..............15,319 .................. .................. ...............0 .................. 11/25/2034 3FM.....
466247 KK 8 JPMORGAN MTG TR SER 2004-S2 CL 2B1   5.7..... ..... 03/25/2014 Capital Distribution...................... .......................... ..............31,330 .......................... ..............31,330 ..............31,330 .................... .................... .................... ...................0 .................. ..............31,330 .................. .................. ...............0 .................. 11/25/2034 3FM.....
466247 KL 6 JPMORGAN MTG TR SER 2004-S2 CL 2B2   5.7..... ..... 03/01/2014 Paydown..................................... .......................... ................1,795 ................1,795 ...................869 ...................869 .................... .............925 .................... ...............925 .................. ................1,795 .................. .................. ...............0 .................. 11/25/2034 6FM.....
466247 KL 6 JPMORGAN MTG TR SER 2004-S2 CL 2B2   5.7..... ..... 03/25/2014 Capital Distribution...................... .......................... ..............22,705 .......................... ..............22,705 ..............22,705 .................... .................... .................... ...................0 .................. ..............22,705 .................. .................. ...............0 .................. 11/25/2034 6FM.....
466247 KM 4 JPMORGAN MTG TR SER 2004-S2 CL 2B3   5.7..... ..... 03/01/2014 Paydown..................................... .......................... .......................... ..............53,465 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 .................. 11/25/2034 1FM.....

46625Y A3 7
JPMORGAN CHASE CMS CORP SER 2006-CB14
CL ..... 03/25/2014 Various....................................... .......................... ............116,826 .......................... ............116,826 ............116,826 .................... .................... .................... ...................0 .................. ............116,826 .................. .................. ...............0 .................. 12/12/2044 3FM.....

466286 AA 9 JPMORGAN ALT LN TR SER 2006-A7 CL 1A1......... ..... 03/25/2014 Paydown..................................... .......................... ............220,782 ............220,782 ............134,253 ............134,253 .................... ........86,529 .................... ..........86,529 .................. ............220,782 .................. .................. ...............0 .................. 12/25/2036 1FM.....
466286 AA 9 JPMORGAN ALT LN TR SER 2006-A7 CL 1A1......... ..... 03/25/2014 Capital Distribution...................... .......................... ..............10,470 .......................... ..............10,470 ..............10,470 .................... .................... .................... ...................0 .................. ..............10,470 .................. .................. ...............0 .................. 12/25/2036 1FM.....
46628V AF 3 JPMORGAN ALT LN TR SER 2006-S3 CL A3B........ ..... 03/25/2014 Paydown..................................... .......................... ............644,279 ............644,279 ............446,559 ............446,559 .................... ......197,720 .................... ........197,720 .................. ............644,279 .................. .................. ...............0 .................. 08/25/2036 1FM.....
46628V AF 3 JPMORGAN ALT LN TR SER 2006-S3 CL A3B........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............18,297 .......................... ..............18,297 ..............18,297 .................... .................... .................... ...................0 .................. ..............18,297 .................. .................. ...............0 .................. 08/25/2036 1FM.....
46629C AM 9 JPMORGAN MTG TR SER 2006-A5 CL 3A6   2.6..... ..... 03/01/2014 Paydown..................................... .......................... ............235,698 ............258,033 ............193,953 ............193,953 .................... ........41,746 .................... ..........41,746 .................. ............235,698 .................. .................. ...............0 .................. 08/25/2036 1FM.....
46629C AM 9 JPMORGAN MTG TR SER 2006-A5 CL 3A6   2.6..... ..... 03/25/2014 Capital Distribution...................... .......................... ..............35,758 .......................... ..............35,758 ..............35,758 .................... .................... .................... ...................0 .................. ..............35,758 .................. .................. ...............0 .................. 08/25/2036 1FM.....
46630U AA 2 JPMORGAN MTG TR SER 2007-A3 CL 1A1   2.5..... ..... 03/01/2014 Paydown..................................... .......................... ............280,717 ............327,192 ............222,896 ............222,896 .................... ........57,821 .................... ..........57,821 .................. ............280,717 .................. .................. ...............0 .................. 05/25/2037 1FM.....
46630U AA 2 JPMORGAN MTG TR SER 2007-A3 CL 1A1   2.5..... ..... 03/25/2014 Capital Distribution...................... .......................... ..............32,334 .......................... ..............32,334 ..............32,334 .................... .................... .................... ...................0 .................. ..............32,334 .................. .................. ...............0 .................. 05/25/2037 1FM.....
46630V AL 6 JPMORGAN CHASE CMS TR SER 2007-CB19 CL A ..... 03/25/2014 Capital Distribution...................... .......................... ..............89,161 .......................... ..............89,161 ..............89,161 .................... .................... .................... ...................0 .................. ..............89,161 .................. .................. ...............0 .................. 02/12/2049 1FM.....
47214* AA 1

JBTS AURORA LLC NT (WALGREEN AURORA)
(CT ..... 03/10/2014 Redemption      100.0000............ .......................... ..............27,397 ..............27,397 ..............27,397 ..............27,397 .................... .................... .................... ...................0 .................. ..............27,397 .................. .................. ...............0 ...........213 10/10/2032 2...........

475070 AD 0 JEFFERSON PILOT CORP SR UNSECD NT   4.75.. ..... 01/30/2014 Various....................................... .......................... .........6,650,000 .........6,650,000 .........6,617,159 .........6,649,672 .................... .............328 .................... ...............328 .................. .........6,650,000 .................. .................. ...............0 .....157,938 01/30/2014 2FE......
478045 AA 5 J SEVIER COMB CYCLE GEN LLC SECD NT   4..... ..... 01/15/2014 Various....................................... .......................... ............102,895 ............102,895 ............113,174 ............112,724 .................... ..............(15) .................... ................(15) .................. ............112,709 .................. .......(9,814) .......(9,814) ........2,380 01/15/2042 1FE......
48020U AA 6 JONES GRP HLDG INC SR UNSUB NT   6.875%.... ..... 02/18/2014 Various....................................... .......................... ............700,705 ............674,000 ............662,205 ............664,684 .................... .............208 .................... ...............208 .................. ............664,892 .................. ......35,813 ......35,813 ......20,080 03/15/2019 4FE......
48123H AB 9 JPMORGAN CIBC CMBS TR SER 2006-RR1 CL A2 ..... 01/01/2014 Paydown..................................... .......................... .......................... .........2,562,338 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 .................. 10/18/2052 6FE......
48666K AP 4 KB HOME SR UNSUB NT   9.100% 09/15/17........... ..... 03/20/2014 Various....................................... .......................... .........1,345,200 .........1,140,000 .........1,226,194 .........1,201,501 .................... .........(3,318) .................... ...........(3,318) .................. .........1,198,184 .................. .....147,016 .....147,016 ......54,752 09/15/2017 4FE......
488360 AF 5 KEMET CORP SR SECD NT  10.500% 05/01/18...... ..... 02/05/2014 Various....................................... .......................... .........1,069,753 .........1,031,000 .........1,082,932 .........1,065,980 .................... .........(1,377) .................... ...........(1,377) .................. .........1,064,603 .................. ........5,150 ........5,150 ......28,726 05/01/2018 5FE......
49228R AC 7 KERN RIVER FDG CORP GTD SR NT   6.676% 0... ..... 03/31/2014 Redemption      100.0000............ .......................... ............102,941 ............102,941 ............109,515 ............105,556 .................... ............(166) .................... ..............(166) .................. ............105,390 .................. .......(2,448) .......(2,448) ........1,145 07/15/2016 1FE......
49228R AE 3 KERN RIVER FDG CORP SR NT   4.893% 04/30..... ..... 03/31/2014 Redemption      100.0000............ .......................... ..............76,875 ..............76,875 ..............77,451 ..............77,090 .................... ................(6) .................... ..................(6) .................. ..............77,084 .................. ..........(209) ..........(209) ...........627 04/30/2018 1FE......
494580 AB 9 KINDRED HLTHCARE INC SR UNSECD NT   8.25.. ..... 03/28/2014 Various....................................... .......................... .........2,194,958 .........2,047,000 .........2,005,003 .........2,011,754 .................... .............871 .................... ...............871 .................. .........2,012,625 .................. .....182,333 .....182,333 ......56,293 06/01/2019 4FE......
49725V AB 8 KIOWA PWR PTNRS LLC SR SECD NT SER B   5.. ..... 03/30/2014 Redemption      100.0000............ .......................... ............381,324 ............381,324 ............381,324 ............381,324 .................... .................... .................... ...................0 .................. ............381,324 .................. .................. ...............0 ........5,469 03/30/2021 2FE......
50075N AT 1 MONDELEZ INTERNATIONAL SR UNSUB NT   6.8. ..... 01/07/2014 J.P. MORGAN SEC INC............. .......................... .........6,144,350 .........5,000,000 .........5,527,600 .........5,503,328 .................... ............(226) .................... ..............(226) .................. .........5,503,102 .................. .....641,248 .....641,248 .....151,823 02/01/2038 2FE......
50075N AZ 7 MONDELEZ INTERNATIONAL SR UNSUB NT   6.5. ..... 01/06/2014 FIRST BOSTON CORP.............. .......................... .........1,996,302 .........1,650,000 .........1,761,969 .........1,757,436 .................... ..............(37) .................... ................(37) .................. .........1,757,399 .................. .....238,903 .....238,903 ......44,688 02/09/2040 2FE......
516806 AC 0 LAREDO PETE INC BD   5.625% 01/15/22............... ..... 01/13/2014 BANK OF AMERICA................... .......................... ............290,725 ............290,000 ............290,000 .......................... .................... .................... .................... ...................0 .................. ............290,000 .................. ...........725 ...........725 .................. 01/15/2022 4FE......
52108H A2 0 LB UBS COML MTG TR SER 2004-C2 CL C   4....... ..... 03/11/2014 Paydown..................................... .......................... .........4,889,000 .........4,889,000 .........4,913,174 .........4,887,256 .................... ..........1,744 .................... ............1,744 .................. .........4,889,000 .................. .................. ...............0 ......54,211 03/15/2036 1FM.....
52108H A3 8 LB UBS COML MTG TR SER 2004-C2 CL D   4....... ..... 03/11/2014 Paydown..................................... .......................... .........7,346,000 .........7,346,000 .........7,382,484 .........7,343,369 .................... ..........2,631 .................... ............2,631 .................. .........7,346,000 .................. .................. ...............0 ......81,822 03/15/2036 1FM.....
52108H RV 8 LB UBS COML MTG TR SER 2003-C3 CL N   4....... ..... 03/11/2014 Paydown..................................... .......................... ............537,144 ............537,144 ............357,033 ............537,144 .................... .................... .................... ...................0 .................. ............537,144 .................. .................. ...............0 ........4,254 02/15/2037 1FM.....
52108M AR 4 LB UBS COML MTG TR SER 2005-C7 CL G   5....... ..... 03/25/2014 Capital Distribution...................... .......................... ..............52,136 .......................... ..............52,136 ..............52,136 .................... .................... .................... ...................0 .................. ..............52,136 .................. .................. ...............0 .................. 11/15/2040 6FM.....
52109P AE 5 LB UBS COML MTG TR SER 2007-C6 CL A4   5...... ..... 03/11/2014 Paydown..................................... .......................... ................7,570 ................7,570 ................7,551 ................7,559 .................... ...............11 .................... .................11 .................. ................7,570 .................. .................. ...............0 .............92 07/15/2040 1FM.....
521615 AA 2 LEA PWR PTNRS LLC SR SECD NT   6.595% 06.... ..... 03/15/2014 Redemption      100.0000............ .......................... ..............35,949 ..............35,949 ..............35,949 ..............35,949 .................... .................... .................... ...................0 .................. ..............35,949 .................. .................. ...............0 ...........593 06/15/2033 3FE......
52465# AD 7 LEGG MASON MTG CAP CORP SER 1998 CL-4 (H ..... 03/05/2014 Redemption      100.0000............ .......................... ..............47,970 ..............47,970 ..............51,037 ..............50,015 .................... ..............(22) .................... ................(22) .................. ..............49,993 .................. .......(2,023) .......(2,023) ...........580 12/05/2020 2...........
52465# AQ 8 LEGG MASON MTG CAP CORP SER 2000 CL 7 (A. ..... 03/15/2014 Redemption      100.0000............ .......................... ..............17,684 ..............17,684 ..............17,684 ..............17,684 .................... .................... .................... ...................0 .................. ..............17,684 .................. .................. ...............0 ...........250 04/15/2022 2...........

52467@ BZ 7 LEGG MASON MTG CAP CORP SER 2004 CL 14 (. ..... 03/05/2014 Redemption      100.0000............ .......................... ............111,764 ............111,764 ............111,764 ............111,764 .................... .................... .................... ...................0 .................. ............111,764 .................. .................. ...............0 ...........938 08/05/2020 1...........
52520M AV 5 LEHMAN MTG TR SER 2005-1 CL 5A1   6.000%..... ..... 03/01/2014 Paydown..................................... .......................... ............577,813 ............577,813 ............418,199 ............418,199 .................... ......159,613 .................... ........159,613 .................. ............577,813 .................. .................. ...............0 .................. 11/25/2035 1FM.....
52520M AV 5 LEHMAN MTG TR SER 2005-1 CL 5A1   6.000%..... ..... 03/25/2014 Capital Distribution...................... .......................... ............370,442 .......................... ............370,442 ............370,442 .................... .................... .................... ...................0 .................. ............370,442 .................. .................. ...............0 .................. 11/25/2035 1FM.....
52523M AC 4 LEHMAN XS TR SER 2006-15 CL A3   0.424%........ ..... 03/25/2014 Paydown..................................... .......................... .......................... ............248,619 ..............79,515 ..............79,515 .................... .......(79,515) .................... .........(79,515) .................. .......................... .................. .................. ...............0 .................. 10/25/2036 1FM.....
52523M AC 4 LEHMAN XS TR SER 2006-15 CL A3   0.424%........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............20,195 .......................... ..............20,195 ..............20,195 .................... .................... .................... ...................0 .................. ..............20,195 .................. .................. ...............0 .................. 10/25/2036 1FM.....
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525249 AA 6 LEHMAN XS TR SER 2007-11 CL A1   0.284%........ ..... 03/25/2014 Paydown..................................... .......................... ............553,695 ............756,977 ............587,286 ............587,286 .................... .......(33,591) .................... .........(33,591) .................. ............553,695 .................. .................. ...............0 .................. 02/25/2047 1FM.....
525249 AA 6 LEHMAN XS TR SER 2007-11 CL A1   0.284%........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............11,269 .......................... ..............11,269 ..............11,269 .................... .................... .................... ...................0 .................. ..............11,269 .................. .................. ...............0 .................. 02/25/2047 1FM.....
525249 AB 4 LEHMAN XS TR SER 2007-11 CL A2   0.364%........ ..... 03/25/2014 Paydown..................................... .......................... .......................... ............468,199 ............188,037 ............188,037 .................... .....(188,037) .................... .......(188,037) .................. .......................... .................. .................. ...............0 .................. 02/25/2047 1FM.....
525249 AB 4 LEHMAN XS TR SER 2007-11 CL A2   0.364%........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............32,446 .......................... ..............32,446 ..............32,446 .................... .................... .................... ...................0 .................. ..............32,446 .................. .................. ...............0 .................. 02/25/2047 1FM.....

52524M AC 3 LEHMAN XS TR SER 2007-9 CL 1A2   0.404%........ ..... 03/25/2014 Paydown..................................... .......................... .......................... ............431,067 ............161,314 ............161,314 .................... .....(161,314) .................... .......(161,314) .................. .......................... .................. .................. ...............0 .................. 06/25/2037 1FM.....
52524M AC 3 LEHMAN XS TR SER 2007-9 CL 1A2   0.404%........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............31,167 .......................... ..............31,167 ..............31,167 .................... .................... .................... ...................0 .................. ..............31,167 .................. .................. ...............0 .................. 06/25/2037 1FM.....
52524Y AF 0 LEHMAN XS TR SER 2007-12N CL 2A1   0.334....... ..... 03/25/2014 Paydown..................................... .......................... ............131,137 ............131,137 ..............92,095 ..............92,095 .................... ........39,042 .................... ..........39,042 .................. ............131,137 .................. .................. ...............0 .................. 07/25/2037 1FM.....
52524Y AF 0 LEHMAN XS TR SER 2007-12N CL 2A1   0.334....... ..... 03/25/2014 Capital Distribution...................... .......................... ................2,696 .......................... ................2,696 ................2,696 .................... .................... .................... ...................0 .................. ................2,696 .................. .................. ...............0 .................. 07/25/2037 1FM.....

53224W AB 4 LIGHT FDG LLC SER 2012-1 CL A2   2.234%.......... ..... 03/24/2014 Paydown..................................... .......................... .........5,897,393 .........5,897,393 .........5,602,523 .........5,768,591 .................... ......128,802 .................... ........128,802 .................. .........5,897,393 .................. .................. ...............0 ......33,480 03/23/2015 1FE......
54910E AE 5 LSTREET II LLC SER 2012-3 CL A-1 (CDO)............. ..... 03/06/2014 Paydown..................................... .......................... .........2,830,066 .........2,830,066 .........3,897,857 .........3,897,857 .................... ..(1,067,791) .................... ....(1,067,791) .................. .........2,830,066 .................. .................. ...............0 ........4,258 01/31/2045 1FE......
54910E AL 9 LSTREET II LLC SER 2012-6 CL A-1 (CDO)............. ..... 03/05/2014 Paydown..................................... .......................... ............277,282 ............277,282 ............788,254 ............788,254 .................... .....(510,972) .................... .......(510,972) .................. ............277,282 .................. .................. ...............0 ...........354 12/05/2042 1FE......
54910E AN 5 LSTREET II LLC SER 2012-7 CL A-1 (CDO)............. ..... 02/05/2014 Paydown..................................... .......................... .........1,378,942 .........1,378,942 .........1,780,186 .........1,780,186 .................... .....(401,244) .................... .......(401,244) .................. .........1,378,942 .................. .................. ...............0 ........1,789 05/05/2041 1FE......
54910E AS 4 LSTREET II LLC SER 2012-9 CL A (CDO)   0........... ..... 03/10/2014 Paydown..................................... .......................... .........2,559,736 .........2,559,736 .........3,780,306 .........3,780,306 .................... ..(1,220,570) .................... ....(1,220,570) .................. .........2,559,736 .................. .................. ...............0 ........2,170 07/11/2040 1Z........
54910E AU 9 LSTREET II LLC SER 2012-10 CL A-1 (CDO)........... ..... 03/06/2014 Paydown..................................... .......................... .........1,311,819 .........1,311,819 .........1,971,125 .........1,971,125 .................... .....(659,305) .................... .......(659,305) .................. .........1,311,819 .................. .................. ...............0 ........1,444 05/06/2039 1FE......
54910E BA 2 LSTREET II LLC SER 2012-13 CL A-1 (CDO)........... ..... 02/07/2014 Paydown..................................... .......................... .........3,323,301 .........3,323,301 .........4,554,439 .........4,554,439 .................... ..(1,231,138) .................... ....(1,231,138) .................. .........3,323,301 .................. .................. ...............0 ........4,142 02/11/2042 1FE......
54910E BE 4 LSTREET II LLC SER 2012-15 CL A (CDO).............. ..... 03/10/2014 Paydown..................................... .......................... .........2,656,529 .........2,656,529 .........3,529,587 .........3,529,587 .................... .....(873,058) .................... .......(873,058) .................. .........2,656,529 .................. .................. ...............0 ........3,167 12/10/2045 1Z........
54910E BS 3 LSTREET II LLC SER 2012-2 CL A-2 (CDO)............. ..... 03/10/2014 Paydown..................................... .......................... .........1,714,842 .........1,714,842 .........1,747,744 .........1,747,744 .................... .......(32,902) .................... .........(32,902) .................. .........1,714,842 .................. .................. ...............0 ........1,502 04/10/2040 1FE......
54910E BT 1 LSTREET II LLC SER 2012-10 CL-A-2 (CDO)........... ..... 03/06/2014 Paydown..................................... .......................... .........3,685,253 .........3,685,253 .........3,763,368 .........3,763,368 .................... .......(78,115) .................... .........(78,115) .................. .........3,685,253 .................. .................. ...............0 ........4,057 05/06/2039 1FE......
54910E BU 8 LSTREET II LLC SER 2012-8 CL A-2 (CDO)............. ..... 03/10/2014 Paydown..................................... .......................... ............666,647 ............666,647 ............678,812 ............678,812 .................... .......(12,165) .................... .........(12,165) .................. ............666,647 .................. .................. ...............0 ...........479 10/10/2040 1FE......
54910E BV 6 LSTREET II LLC SER 2012-6 CL A-2 (CDO)............. ..... 03/05/2014 Paydown..................................... .......................... .........2,436,420 .........2,436,420 .........2,490,319 .........2,490,319 .................... .......(53,899) .................... .........(53,899) .................. .........2,436,420 .................. .................. ...............0 ........3,114 12/05/2042 1FE......
54910E BW 4 LSTREET II LLC SER 2012-4 CL A-2 (CDO)............. ..... 03/10/2014 Paydown..................................... .......................... .........2,072,587 .........2,072,587 .........2,117,909 .........2,117,909 .................... .......(45,323) .................... .........(45,323) .................. .........2,072,587 .................. .................. ...............0 ........2,680 06/08/2042 1FE......
55028B AG 2 LUMINENT MTG TR SER 2006-7 CL 2A1   0.32....... ..... 03/25/2014 Paydown..................................... .......................... ............524,091 ............524,091 ............412,558 ............400,714 .................... ......123,377 .................... ........123,377 .................. ............524,091 .................. .................. ...............0 .......(3,486) 12/25/2036 1FM.....
55265K B4 0 MASTR ASSET SECURITIZATION TR SER 2003-7. ..... 03/01/2014 Paydown..................................... .......................... ..............48,476 ..............48,476 ..............48,915 ..............48,644 .................... ............(169) .................... ..............(169) .................. ..............48,476 .................. .................. ...............0 ...........409 08/25/2023 1FM.....
55265K V4 8 MASTR ASSET SECURITIZATION TR SER 2003-1. ..... 03/01/2014 Paydown..................................... .......................... ..............89,686 ..............89,686 ..............72,274 ..............72,274 .................... ........17,412 .................... ..........17,412 .................. ..............89,686 .................. .................. ...............0 .................. 11/25/2033 1FM.....
55265K V4 8 MASTR ASSET SECURITIZATION TR SER 2003-1. ..... 03/25/2014 Capital Distribution...................... .......................... ..............15,753 .......................... ..............15,753 ..............15,753 .................... .................... .................... ...................0 .................. ..............15,753 .................. .................. ...............0 .................. 11/25/2033 1FM.....
55265K WV 7 MASTR ASSET SECURITIZATION TR SER 2003-4. ..... 03/01/2014 Paydown..................................... .......................... ..............15,746 ..............15,746 ..............13,472 ..............13,472 .................... ..........2,274 .................... ............2,274 .................. ..............15,746 .................. .................. ...............0 .................. 05/25/2033 1FM.....
55265K WV 7 MASTR ASSET SECURITIZATION TR SER 2003-4. ..... 03/25/2014 Capital Distribution...................... .......................... ..............13,539 .......................... ..............13,539 ..............13,539 .................... .................... .................... ...................0 .................. ..............13,539 .................. .................. ...............0 .................. 05/25/2033 1FM.....
56602# AA 8 MARBETH LEASE FIN TR PASSTHRU CTF (CTL).. ..... 03/17/2014 Redemption      100.0000............ .......................... ..............23,446 ..............23,446 ..............23,446 ..............23,446 .................... .................... .................... ...................0 .................. ..............23,446 .................. .................. ...............0 ...........335 11/17/2022 2...........
57164N AA 9 MARRIOTT VAC CLUB OWNER TR SER 2007-2A C ..... 03/01/2014 Paydown..................................... .......................... ............319,680 ............319,680 ............319,678 ............319,259 .................... .............421 .................... ...............421 .................. ............319,680 .................. .................. ...............0 ........3,060 10/20/2029 1FE......
57164N AB 7 MARRIOTT VAC CLUB OWNER TR SER 2007-2A C ..... 03/01/2014 Paydown..................................... .......................... ..............25,778 ..............25,778 ..............25,777 ..............25,723 .................... ...............54 .................... .................54 .................. ..............25,778 .................. .................. ...............0 ...........257 10/20/2029 1FE......
57164N AC 5 MARRIOTT VAC CLUB OWNER TR SER 2007-2A C ..... 03/01/2014 Paydown..................................... .......................... ..............39,526 ..............39,526 ..............39,525 ..............39,453 .................... ...............73 .................... .................73 .................. ..............39,526 .................. .................. ...............0 ...........427 10/20/2029 1FE......
57164N AD 3 MARRIOTT VAC CLUB OWNER TR SER 2007-2A C ..... 03/01/2014 Paydown..................................... .......................... ..............37,807 ..............37,807 ..............37,807 ..............37,728 .................... ...............79 .................... .................79 .................. ..............37,807 .................. .................. ...............0 ...........455 10/20/2029 2AM.....
57164X AA 7 MARRIOTT VACATION CLUB TR SER 2009-2 CL... ..... 03/20/2014 Paydown..................................... .......................... ............449,405 ............449,405 ............449,399 ............449,402 .................... .................3 .................... ...................3 .................. ............449,405 .................. .................. ...............0 ........3,573 07/20/2031 1FE......
57165L AA 2 MARRIOTT VAC CLUB TR SER 2010-1A CL A (A.... ..... 03/20/2014 Paydown..................................... .......................... ............543,609 ............543,609 ............543,549 ............543,562 .................... ...............46 .................... .................46 .................. ............543,609 .................. .................. ...............0 ........3,222 10/20/2032 1FE......
571903 AL 7 MARRIOTT INTL INC SR UNSECD BD   3.375%..... ..... 01/24/2014 MORGAN STANLEY & CO......... .......................... .......10,039,700 .......10,000,000 .........9,935,900 .........9,938,028 .................... .............667 .................... ...............667 .................. .........9,938,696 .................. .....101,004 .....101,004 .....114,375 10/15/2020 2FE......
576434 C4 4 MASTR ALT LN TR SER 2004-13 CL BI2   5.7.......... ..... 03/01/2014 Paydown..................................... .......................... .......................... ..............11,276 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 ...........130 01/25/2035 1FM.....
576434 P6 5 MASTR ALT LN TR SER 2005-3 CL B2   5.777......... ..... 03/01/2014 Paydown..................................... .......................... .......................... ............557,848 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 .................. 04/25/2035 1FM.....
576434 XG 4 MASTR ALT LN TR SER 2004-11 CL 9A2   5.2......... ..... 03/01/2014 Paydown..................................... .......................... ............278,350 ............278,350 ............275,360 ............276,510 .................... ..........1,840 .................... ............1,840 .................. ............278,350 .................. .................. ...............0 ........2,325 10/25/2024 1FM.....
57643L NV 4 MASTR ABS TR SER 2006-AB1 CL A3A   5.910....... ..... 03/25/2014 Capital Distribution...................... .......................... ............106,502 .......................... ............106,502 ............106,502 .................... .................... .................... ...................0 .................. ............106,502 .................. .................. ...............0 .................. 02/25/2036 1FM.....

57643M KT 0 MASTR ASSET SECURITIZATION TR SER 2005-1. ..... 03/01/2014 Paydown..................................... .......................... .......................... .......................... .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 .................. 05/25/2035 1FM.....
57643M KT 0 MASTR ASSET SECURITIZATION TR SER 2005-1. ..... 03/25/2014 Capital Distribution...................... .......................... ..............47,536 .......................... ..............47,536 ..............47,536 .................... .................... .................... ...................0 .................. ..............47,536 .................. .................. ...............0 .................. 05/25/2035 1FM.....
57643M KU 7 MASTR ASSET SECURITIZATION TR SER 2005-1. ..... 03/01/2014 Paydown..................................... .......................... .......................... ..............30,722 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 .................. 05/25/2035 1FM.....
57645T AA 5 MASTR ADJ RATE MTG TR SER 2007-HF2 CL A1.. ..... 03/25/2014 Paydown..................................... .......................... ............461,267 ............461,267 ............386,238 ............386,238 .................... ........75,029 .................... ..........75,029 .................. ............461,267 .................. .................. ...............0 .................. 09/25/2037 1FM.....
57645T AA 5 MASTR ADJ RATE MTG TR SER 2007-HF2 CL A1.. ..... 03/25/2014 Capital Distribution...................... .......................... ..............11,363 .......................... ..............11,363 ..............11,363 .................... .................... .................... ...................0 .................. ..............11,363 .................. .................. ...............0 .................. 09/25/2037 1FM.....
583491 AB 1 MECCANICA HLDGS USA INC SR UNSECD NT   7 ..... 03/31/2014 MORGAN STANLEY & CO......... .......................... ............268,335 ............267,000 ............263,604 ............263,767 .................... ...............11 .................... .................11 .................. ............263,778 .................. ........4,557 ........4,557 ......14,112 07/15/2039 3FE......
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589929 7K 8 MERRILL LYNCH MTG INVS INC SER 2004-WMC1 ..... 03/25/2014 Paydown..................................... .......................... ............700,067 ............700,067 ............433,312 ............461,223 .................... ......238,844 .................... ........238,844 .................. ............700,067 .................. .................. ...............0 .....(26,130) 10/25/2034 1FM.....
59020U ZH 1 MERRILL LYNCH MTG INVS INC SER 2005-A6 C... ..... 03/25/2014 Paydown..................................... .......................... ............471,455 ............471,455 ............433,238 ............452,973 .................... ........18,482 .................... ..........18,482 .................. ............471,455 .................. .................. ...............0 ...........418 08/25/2035 1FM.....
59022H LP 5 MERRILL LYNCH MTG TR SER 2005-CKI1 CL E..... ..... 03/25/2014 Capital Distribution...................... .......................... ............132,065 .......................... ............132,065 ............132,065 .................... .................... .................... ...................0 .................. ............132,065 .................. .................. ...............0 .................. 11/12/2037 1FM.....
591709 AM 2 METROPCS WIRELESS INC SR UNSECD BD   6.2. ..... 02/10/2014 Various....................................... .......................... ............815,000 ............815,000 ............815,000 ............815,000 .................... .................... .................... ...................0 .................. ............815,000 .................. .................. ...............0 ......18,253 04/01/2021 3FE......
59565A AB 6 MIDCONTINENT EXPR P/L LLC SR NT   6.700%.... ..... 03/04/2014 Various....................................... .......................... ............698,920 ............692,000 ............730,165 ............717,964 .................... ............(689) .................... ..............(689) .................. ............717,275 .................. .....(18,355) .....(18,355) ......22,152 09/15/2019 2FE......
59748T AA 7 MIDLAND COGEN VENTURE LP SR SECD NT   6.. ..... 03/15/2014 Redemption      100.0000............ .......................... ............373,920 ............373,920 ............373,920 ............373,920 .................... .................... .................... ...................0 .................. ............373,920 .................. .................. ...............0 ......11,218 03/15/2025 2FE......
598326 A@ 5 MIDWEST INDEP TRANSMN SYS INC SR NT   4.... ..... 01/16/2014 Redemption      100.0000............ .......................... ............428,571 ............428,571 ............428,571 ............428,571 .................... .................... .................... ...................0 .................. ............428,571 .................. .................. ...............0 ........9,621 01/16/2014 1FE......
604668 AA 1 MIRAMAX LLC SER 2011-1A CL A (ABS)   6.2......... ..... 01/20/2014 Various....................................... .......................... ............585,371 ............585,371 ............582,444 ............583,848 .................... .............100 .................... ...............100 .................. ............583,948 .................. ........1,423 ........1,423 ........9,146 10/20/2015 2AM.....
604668 AB 9 MIRAMAX LLC SER 2011-1A CL B (ABS)  12.0........ ..... 01/20/2014 Redemption      100.0000............ .......................... ..............83,333 ..............83,333 ..............80,921 ..............82,410 .................... ............(749) .................... ..............(749) .................. ..............81,661 .................. ........1,672 ........1,672 ........2,083 04/20/2017 3AM.....

60467M AB 7 MIRANT MID-ATLANTIC LLC PASSTHRU CTF B.... ..... 01/01/2014 Paydown..................................... .......................... .......................7 .......................7 .......................7 .......................7 .................... .................... .................... ...................0 .................. .......................7 .................. .................. ...............0 .................. 06/30/2017 4AM.....
60688C AJ 5 ML CFC COML MTG TR SER 2007-9 CL AJ   6........ ..... 03/25/2014 Capital Distribution...................... .......................... ................5,419 .......................... ................5,419 ................5,419 .................... .................... .................... ...................0 .................. ................5,419 .................. .................. ...............0 .................. 09/12/2049 1FM.....
61744C ZC 3 MORGAN STANLEY ABS CAP I INC SER 2006-NC. ..... 03/25/2014 Paydown..................................... .......................... ............571,139 ............571,139 ............479,757 ............543,697 .................... ........27,442 .................... ..........27,442 .................. ............571,139 .................. .................. ...............0 ...........306 03/25/2036 1FM.....
61745M 2F 9 MORGAN STANLEY CAP I INC SER 2005-IQ9 CL... ..... 03/01/2014 Paydown..................................... .......................... ................3,580 ................3,580 ................3,438 ................3,563 .................... ...............18 .................... .................18 .................. ................3,580 .................. .................. ...............0 .............34 07/15/2056 1FM.....
61746W WV 8 MSDW CAP I TR SER 2002-IQ3 CL C   5.410%....... ..... 03/01/2014 Paydown..................................... .......................... ............306,136 ............306,136 ............307,659 ............305,505 .................... .............631 .................... ...............631 .................. ............306,136 .................. .................. ...............0 ........2,749 09/15/2037 1FM.....
61755B AC 8 MORGAN STANLEY CAP I TR SER 2007-HQ12 CL. ..... 03/01/2014 Paydown..................................... .......................... ..............11,639 ..............11,639 ..............11,367 ..............11,618 .................... ...............21 .................... .................21 .................. ..............11,639 .................. .................. ...............0 ...........110 04/12/2049 1FM.....
61790R AG 1 MORGAN STANLEY MTG TR SER 30 CL 6   9.25.... ..... 03/01/2014 Paydown..................................... .......................... ................1,550 ................1,550 ................1,412 ...................394 .................... ..........1,156 .................... ............1,156 .................. ................1,550 .................. .................. ...............0 .............23 12/01/2018 1...........
61915Y AD 3 MORTGAGEIT TR SER 2007-1 CL 2A13   0.354...... ..... 03/25/2014 Paydown..................................... .......................... ............383,858 ............707,128 ............377,031 ............377,031 .................... ..........6,827 .................... ............6,827 .................. ............383,858 .................. .................. ...............0 .................. 06/25/2047 1FM.....
61915Y AD 3 MORTGAGEIT TR SER 2007-1 CL 2A13   0.354...... ..... 03/25/2014 Capital Distribution...................... .......................... ..............16,951 .......................... ..............16,951 ..............16,951 .................... .................... .................... ...................0 .................. ..............16,951 .................. .................. ...............0 .................. 06/25/2047 1FM.....
62898# AA 9 NCF II LLC SR SECD NT   3.700% 02/25/20............ ..... 03/25/2014 Redemption      100.0000............ .......................... ..............36,685 ..............36,685 ..............36,685 .......................... .................... .................... .................... ...................0 .................. ..............36,685 .................. .................. ...............0 ...........113 02/25/2020 2Z........
62912X AB 0 NGPL PIPECO LLC SR NT   7.119% 12/15/17.......... ..... 01/30/2014 Various....................................... .......................... .........3,343,174 .........3,630,000 .........4,102,895 .........3,888,995 .................... .........(3,458) .................... ...........(3,458) .................. .........3,885,537 .................. ...(542,364) ...(542,364) ......26,236 12/15/2017 4FE......
62912X AC 8 NGPL PIPECO LLC SR UNSECD NT   7.768% 12.... ..... 02/19/2014 Various....................................... .......................... .........3,416,400 .........3,796,000 .........4,432,248 .........4,396,450 .................... .........(1,600) .................... ...........(1,600) .................. .........4,394,850 .................. ...(978,450) ...(978,450) ......56,517 12/15/2037 4FE......
62963# AE 1 NRP OPER LLC SR NT E   5.820% 03/28/24............ ..... 03/28/2014 Redemption      100.0000............ .......................... ............333,333 ............333,333 ............333,333 ............333,333 .................... .................... .................... ...................0 .................. ............333,333 .................. .................. ...............0 ........9,700 03/28/2024 2...........
63543X AB 5 NATL COLLEGIATE STUDENT LN TR SER 2007-1. ..... 03/25/2014 Redemption       95.5223............. .......................... ............902,523 ............944,829 ............793,656 ............851,131 .................... ..........4,135 .................... ............4,135 .................. ............855,266 .................. ......47,256 ......47,256 ...........471 09/25/2018 4AM.....
64110L AD 8 NETFLIX INC BD   5.375% 02/01/21......................... ..... 02/04/2014 Tax Free Exchange.................... .......................... ............393,210 ............388,000 ............393,820 ............393,267 .................... ..............(57) .................... ................(57) .................. ............393,210 .................. .................. ...............0 ......10,601 02/01/2021 3FE......
64352V GV 7 NEW CENTURY HOME EQ LN TR SER 2004-A CL. ..... 03/25/2014 Capital Distribution...................... .......................... ............174,206 .......................... ............174,206 ............174,206 .................... .................... .................... ...................0 .................. ............174,206 .................. .................. ...............0 .................. 08/25/2034 1FM.....
652482 CL 2 NEWS AMER INC BD   5.400% 10/01/43.................. ..... 01/24/2014 Various....................................... .......................... .......10,070,070 .......10,125,000 .......10,069,819 .......10,070,019 .................... ...............50 .................... .................50 .................. .......10,070,070 .................. .................. ...............0 .....173,138 10/01/2043 2FE......

65364U AA 4
NIAGARA MOHAWK PWR CORP SR UNSECD NT
4 ..... 03/11/2014 GOLDMAN SACHS & CO........... .......................... .........1,112,670 .........1,000,000 .........1,000,000 .........1,000,000 .................... .................... .................... ...................0 .................. .........1,000,000 .................. .....112,670 .....112,670 ......28,066 08/15/2019 1FE......

65409Q BA 9 NIELSEN FIN LLC SR UNSECD BD   4.500% 10..... ..... 02/10/2014 Various....................................... .......................... ............486,960 ............493,000 ............487,369 ............487,622 .................... ...............77 .................... .................77 .................. ............487,698 .................. ..........(738) ..........(738) ........8,024 10/01/2020 3FE......
65535V QH 4 NOMURA ASSET ACCEP CORP SER 2005-AR5 CL ..... 03/25/2014 Paydown..................................... .......................... ............325,910 ............325,910 ............308,237 ............321,006 .................... ..........4,904 .................... ............4,904 .................. ............325,910 .................. .................. ...............0 ...........169 10/25/2035 1FM.....
66939# AF 0 NORWEST BK MN NA EQ NT UTC TR 2000 A L 1.. ..... 01/15/2014 Redemption      100.0000............ .......................... ............418,592 ............418,592 ............418,592 ............418,592 .................... .................... .................... ...................0 .................. ............418,592 .................. .................. ...............0 ......17,016 01/15/2016 1...........
67021B AE 9 NII CAP CORP SR UNSUB NT   7.625% 04/01/........ ..... 03/03/2014 Various....................................... .......................... ............401,536 .........1,104,000 ............452,640 ............452,640 .................... .................... .................... ...................0 .................. ............452,640 .................. .....(51,104) .....(51,104) ......36,104 04/01/2021 5FE......
67481# AA 1 DEVON (OCEAN ENGY)/NANSEN PL SER 2002-1.. ..... 01/30/2014 Redemption      100.0000............ .......................... ............651,330 ............651,330 ............651,330 ............651,330 .................... .................... .................... ...................0 .................. ............651,330 .................. .................. ...............0 ......23,350 01/30/2020 2...........
67481# AB 9 DEVON (OCEAN ENGY)/NANSEN PL SER 2002-2.. ..... 01/30/2014 Redemption      100.0000............ .......................... ............164,895 ............164,895 ............164,895 ............164,895 .................... .................... .................... ...................0 .................. ............164,895 .................. .................. ...............0 ........5,911 01/30/2018 2...........

67481@ AA 3
DEVON(OCEAN ENGY)/ BOOMVANG PL SER
2002- ..... 01/30/2014 Redemption      100.0000............ .......................... ..............89,749 ..............89,749 ..............89,749 ..............89,749 .................... .................... .................... ...................0 .................. ..............89,749 .................. .................. ...............0 ........3,285 01/30/2018 2...........

67481@ AB 1
DEVON(OCEAN ENGY)/ BOOMVANG PL SER
2002- ..... 01/30/2014 Redemption      100.0000............ .......................... ..............97,766 ..............97,766 ..............97,766 ..............97,766 .................... .................... .................... ...................0 .................. ..............97,766 .................. .................. ...............0 ........3,578 01/30/2018 2...........

67742# AA 6 OHIO PWR STAT TR 2004 A SECD NT   5.670%..... ..... 01/31/2014 Tax Free Exchange.................... .......................... .........9,923,417 .........9,923,417 .........9,923,417 .........9,923,417 .................... .................... .................... ...................0 .................. .........9,923,417 .................. .................. ...............0 .....234,441 09/01/2024 2...........
68281# AA 1 105 E 9TH STR LLC NT (WALGREEN W SENECA). ..... 03/10/2014 Redemption      100.0000............ .......................... ..............28,676 ..............28,676 ..............28,676 ..............28,676 .................... .................... .................... ...................0 .................. ..............28,676 .................. .................. ...............0 ...........223 03/10/2032 2...........
68384C AB 2 OPTEUM MTG ACCEP CORP SER 2006-2 CL A1B. ..... 03/25/2014 Paydown..................................... .......................... ............505,670 ............505,670 ............267,178 ............267,178 .................... ......238,493 .................... ........238,493 .................. ............505,670 .................. .................. ...............0 .................. 07/25/2036 1FM.....
68384C AB 2 OPTEUM MTG ACCEP CORP SER 2006-2 CL A1B. ..... 03/25/2014 Capital Distribution...................... .......................... ..............32,007 .......................... ..............32,007 ..............32,007 .................... .................... .................... ...................0 .................. ..............32,007 .................. .................. ...............0 .................. 07/25/2036 1FM.....
69366D AA 2 PSSA PASSTHRU TR SER 1998-1 CTF (ABS)......... ..... 03/03/2014 Paydown..................................... .......................... ................5,029 ................5,029 ................5,029 ................5,029 .................... .................... .................... ...................0 .................. ................5,029 .................. .................. ...............0 ...............5 03/02/2025 3AM.....

69379@ AA 4 PT EDISON LLC SECD NT (PEPCO) (CTL)   6......... ..... 03/15/2014 Redemption      100.0000............ .......................... ..............37,994 ..............37,994 ..............37,994 ..............37,994 .................... .................... .................... ...................0 .................. ..............37,994 .................. .................. ...............0 ...........427 12/15/2028 2...........
694308 GD 3 PACIFIC GAS ELEC CO 1ST MTG NT   4.800%...... ..... 03/01/2014 Maturity...................................... .......................... .........1,000,000 .........1,000,000 ............984,030 ............999,655 .................... .............345 .................... ...............345 .................. .........1,000,000 .................. .................. ...............0 ......24,000 03/01/2014 1FE......
695629 AQ 8 PAINE WEBBER GROUP INC SR NT   7.625% 02... ..... 02/15/2014 Maturity...................................... .......................... .......10,915,000 .......10,915,000 .......10,705,650 .......10,912,366 .................... ..........2,634 .................... ............2,634 .................. .......10,915,000 .................. .................. ...............0 .....416,134 02/15/2014 1FE......
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69573V AC 7 PAINEWEBBER CMO TR SER L CL 4   8.950% 0.... ..... 02/01/2014 Paydown..................................... .......................... ...................519 ...................519 ...................493 ...................514 .................... .................6 .................... ...................6 .................. ...................519 .................. .................. ...............0 ...............8 07/01/2018 1...........

69573W AE 1 PAINEWEBBER CMO TR SER M CL 2   8.625% 0... ..... 02/01/2014 Paydown..................................... .......................... ...................168 ...................168 ...................164 ...................167 .................... .................2 .................... ...................2 .................. ...................168 .................. .................. ...............0 ...............2 09/01/2018 1...........
69573X AF 6 PAINEWEBBER CMO TR SER N CL 3   8.000% 0... ..... 02/01/2014 Paydown..................................... .......................... ...................234 ...................234 ...................211 ...................231 .................... .................3 .................... ...................3 .................. ...................234 .................. .................. ...............0 ...............3 01/01/2019 1...........
718592 AK 4 PHILLIPS VAN HEUSEN CORP SR UNSUB NT   7.. ..... 03/13/2014 Various....................................... .......................... .........1,335,960 .........1,200,000 .........1,207,563 .........1,204,629 .................... ............(182) .................... ..............(182) .................. .........1,204,446 .................. .....131,514 .....131,514 ......29,254 05/15/2020 3FE......
71880* AD 8 PHL FDG I INC SER A LN   9.250% 07/20/16........... ..... 01/20/2014 Redemption      100.0000............ .......................... ..............74,715 ..............74,715 ..............74,337 ..............74,626 .................... .................2 .................... ...................2 .................. ..............74,628 .................. .............87 .............87 ........1,728 07/20/2016 1...........

72349C AA 0 PINNACLE TWRS ACQN HLDGS LLC SER 2009-1.. ..... 03/01/2014 Redemption      100.0000............ .......................... ............539,554 ............539,554 ............539,554 ............539,554 .................... .................... .................... ...................0 .................. ............539,554 .................. .................. ...............0 ........5,620 08/01/2019 1FE......

73557* AA 2
PORT WASH GENERATING STN LLC SR NT
(WISC ..... 03/15/2014 Redemption      100.0000............ .......................... ............116,155 ............116,155 ............116,155 ............116,155 .................... .................... .................... ...................0 .................. ............116,155 .................. .................. ...............0 ...........952 07/15/2030 1...........

73664# AA 8 PORTLAND NAT GAS TRANS SYS SR NT   5.900.. ..... 03/31/2014 Redemption      100.0000............ .......................... ..............54,000 ..............54,000 ..............54,705 ..............54,355 .................... ..............(27) .................... ................(27) .................. ..............54,328 .................. ..........(328) ..........(328) ...........797 12/31/2018 2...........
74160M BZ 4 PRIME MTG TR SER 2003-2 CL B1   5.228% 1........ ..... 03/01/2014 Paydown..................................... .......................... ..............34,079 ..............34,079 ..............33,409 ..............33,412 .................... .............667 .................... ...............667 .................. ..............34,079 .................. .................. ...............0 ...........336 10/25/2033 1FM.....
74160M CA 8 PRIME MTG TR SER 2003-2 CL B2   5.228% 1........ ..... 03/01/2014 Paydown..................................... .......................... ..............11,848 ..............11,848 ..............11,486 ..............11,520 .................... .............328 .................... ...............328 .................. ..............11,848 .................. .................. ...............0 ...........117 10/25/2033 2FM.....
74160M CY 6 PRIME MTG TR SER 2003-3 CL B2   5.943% 0........ ..... 03/01/2014 Paydown..................................... .......................... ..............88,539 ..............88,539 ..............76,091 ..............76,091 .................... ........12,448 .................... ..........12,448 .................. ..............88,539 .................. .................. ...............0 .................. 01/25/2034 1FM.....
74160M CY 6 PRIME MTG TR SER 2003-3 CL B2   5.943% 0........ ..... 03/25/2014 Capital Distribution...................... .......................... ..............15,162 .......................... ..............15,162 ..............15,162 .................... .................... .................... ...................0 .................. ..............15,162 .................. .................. ...............0 .................. 01/25/2034 1FM.....
74160M CZ 3 PRIME MTG TR SER 2003-3 CL B3   5.943% 0........ ..... 03/01/2014 Paydown..................................... .......................... ..............47,247 ..............47,247 ..............34,222 ..............34,222 .................... ........13,025 .................... ..........13,025 .................. ..............47,247 .................. .................. ...............0 .................. 01/25/2034 1FM.....
74160M CZ 3 PRIME MTG TR SER 2003-3 CL B3   5.943% 0........ ..... 03/25/2014 Capital Distribution...................... .......................... ................8,091 .......................... ................8,091 ................8,091 .................... .................... .................... ...................0 .................. ................8,091 .................. .................. ...............0 .................. 01/25/2034 1FM.....
74919Q AB 3 RAAC TR SER 2006-SP3 CL A2   0.324% 08/2........ ..... 02/25/2014 Paydown..................................... .......................... ............840,003 ............840,003 ............786,453 ............833,293 .................... ..........6,710 .................... ............6,710 .................. ............840,003 .................. .................. ...............0 ...........377 08/25/2036 1FM.....
74923C AE 2 RESI ACCREDIT LNS TR SER 2007-QS2 CL A5...... ..... 03/01/2014 Paydown..................................... .......................... ............267,762 ............405,592 ............257,509 ............257,509 .................... ........10,253 .................... ..........10,253 .................. ............267,762 .................. .................. ...............0 .................. 01/25/2037 1FM.....
74923C AE 2 RESI ACCREDIT LNS TR SER 2007-QS2 CL A5...... ..... 03/25/2014 Capital Distribution...................... .......................... ............374,433 .......................... ............374,433 ............374,433 .................... .................... .................... ...................0 .................. ............374,433 .................. .................. ...............0 .................. 01/25/2037 1FM.....
74927* AA 3 RBS ASSET FIN INC SECD TERM LN (WTHRFD)... ..... 03/01/2014 Call      101.5525........................ .......................... ............111,681 ............109,974 ............112,017 ............110,953 .................... .............728 .................... ...............728 .................. ............111,681 .................. .................. ...............0 ........3,480 07/01/2017 2...........
74927* AA 3 RBS ASSET FIN INC SECD TERM LN (WTHRFD)... ..... 03/01/2014 Redemption      100.0000............ .......................... ............365,446 ............365,446 ............372,236 ............368,700 .................... ..............(64) .................... ................(64) .................. ............368,637 .................. .......(3,191) .......(3,191) ........2,940 07/01/2017 2...........
751150 AH 6 RESI ACCREDIT LNS INC SER 2006-QO7 CL 3A.... ..... 03/25/2014 Paydown..................................... .......................... ............134,406 ............262,853 ............120,353 ............120,353 .................... ........14,053 .................... ..........14,053 .................. ............134,406 .................. .................. ...............0 .................. 09/25/2046 1FM.....
751150 AH 6 RESI ACCREDIT LNS INC SER 2006-QO7 CL 3A.... ..... 03/25/2014 Capital Distribution...................... .......................... ................7,399 .......................... ................7,399 ................7,399 .................... .................... .................... ...................0 .................. ................7,399 .................. .................. ...............0 .................. 09/25/2046 1FM.....
75115A AB 7 RESI ACCREDIT LNS TR SER 2006-QS8 CL A2...... ..... 03/01/2014 Paydown..................................... .......................... ............116,171 ............204,032 ............119,983 ............119,983 .................... .........(3,812) .................... ...........(3,812) .................. ............116,171 .................. .................. ...............0 .................. 08/25/2036 1FM.....
75115A AB 7 RESI ACCREDIT LNS TR SER 2006-QS8 CL A2...... ..... 03/25/2014 Capital Distribution...................... .......................... ............131,895 .......................... ............131,895 ............131,895 .................... .................... .................... ...................0 .................. ............131,895 .................. .................. ...............0 .................. 08/25/2036 1FM.....
75115V AA 3 RALI TR SER 2006-QA9 CL A1   0.334% 11/2.......... ..... 03/25/2014 Paydown..................................... .......................... ............435,254 ............435,254 ............310,031 .......................... .................... ......125,223 .................... ........125,223 .................. ............435,254 .................. .................. ...............0 .................. 11/25/2036 1AM.....
75115V AA 3 RALI TR SER 2006-QA9 CL A1   0.334% 11/2.......... ..... 03/25/2014 Capital Distribution...................... .......................... ..............12,708 .......................... ..............12,708 .......................... .................... .................... .................... ...................0 .................. ..............12,708 .................. .................. ...............0 .................. 11/25/2036 1AM.....

754427 AA 0
RAVENSWOOD UNIT 04 TR PASSTHRU
(KEYSPAN) ..... 01/15/2014 Redemption      100.0000............ .......................... ............902,082 ............902,082 ............902,082 ............902,082 .................... .................... .................... ...................0 .................. ............902,082 .................. .................. ...............0 ......27,044 01/15/2019 1...........

75884R AS 2 REGENCY CTRS LP SR UNSUB NT   4.800% 04/... ..... 02/04/2014 Wells Fargo................................ .......................... .........5,343,300 .........5,000,000 .........5,245,150 .........5,193,289 .................... .........(2,252) .................... ...........(2,252) .................. .........5,191,037 .................. .....152,263 .....152,263 ......74,000 04/15/2021 2FE......
760761 AD 8 REPUBLIC SVCS INC SR UNSUB NT   5.250% 1.... ..... 02/03/2014 DEUTSCHE BANK EUROCLEAR .......................... .........2,189,168 .........1,950,000 .........1,949,883 .........1,950,036 .................... .................... .................... ...................0 .................. .........1,950,035 .................. .....239,132 .....239,132 ......23,034 11/15/2021 2FE......
760985 J4 4 RESIDENTIAL ASSET MTG PROD INC SER 2003-. ..... 03/01/2014 Paydown..................................... .......................... ............138,186 ............138,186 ............138,160 ............137,870 .................... .............316 .................... ...............316 .................. ............138,186 .................. .................. ...............0 ........1,511 12/25/2033 1FM.....
760985 L6 6 RESIDENTIAL ASSET MTG PROD INC SER 2003-. ..... 03/01/2014 Paydown..................................... .......................... ............106,725 ............106,725 ............106,723 ............106,469 .................... .............256 .................... ...............256 .................. ............106,725 .................. .................. ...............0 ........1,007 12/25/2033 1FM.....
760985 YU 9 RESIDENTIAL ASSET MTG PROD INC SER 2003-. ..... 03/01/2014 Paydown..................................... .......................... ............485,485 ............485,485 ............485,429 ............484,578 .................... .............907 .................... ...............907 .................. ............485,485 .................. .................. ...............0 ........4,526 10/25/2033 1FM.....
76110G Z9 5 RESIDENTIAL ACCREDIT LNS INC SER 2002-QS.. ..... 03/01/2014 Paydown..................................... .......................... ..............27,896 ..............27,896 ..............16,536 ..............16,536 .................... ........11,360 .................... ..........11,360 .................. ..............27,896 .................. .................. ...............0 .................. 11/25/2032 1FM.....
76110G Z9 5 RESIDENTIAL ACCREDIT LNS INC SER 2002-QS.. ..... 03/25/2014 Capital Distribution...................... .......................... ..............26,981 .......................... ..............26,981 ..............26,981 .................... .................... .................... ...................0 .................. ..............26,981 .................. .................. ...............0 .................. 11/25/2032 1FM.....
76110H AX 7 RESI ACCREDIT LNS INC SER 2003-QS8 CL A6.... ..... 03/01/2014 Paydown..................................... .......................... ............133,754 ............133,754 ............131,413 ............132,804 .................... .............950 .................... ...............950 .................. ............133,754 .................. .................. ...............0 ........1,394 04/25/2033 1FM.....
76110H JL 4 RESI ACCREDIT LNS INC SER 2003-QS17 CL M.... ..... 03/01/2014 Paydown..................................... .......................... ............114,663 ............114,663 ..............13,931 ..............13,931 .................... ......100,732 .................... ........100,732 .................. ............114,663 .................. .................. ...............0 .................. 09/25/2033 1FM.....
76110H JL 4 RESI ACCREDIT LNS INC SER 2003-QS17 CL M.... ..... 03/25/2014 Capital Distribution...................... .......................... ..............49,996 .......................... ..............49,996 ..............49,996 .................... .................... .................... ...................0 .................. ..............49,996 .................. .................. ...............0 .................. 09/25/2033 1FM.....
76110H JM 2 RESI ACCREDIT LNS INC SER 2003-QS17 CL M.... ..... 03/01/2014 Paydown..................................... .......................... .......................... ............385,798 .......................... .......................... .................... .................... .................... ...................0 .................. .......................... .................. .................. ...............0 .................. 09/25/2033 6FM.....
76110H UE 7 RESI ACCREDIT LNS INC SER 2004-QS7 CL M2.... ..... 03/01/2014 Paydown..................................... .......................... .......................... ..............32,706 ...................723 ...................625 .................... ............(625) .................... ..............(625) .................. .......................... .................. .................. ...............0 .................. 05/25/2034 6FM.....
76110H VB 2 RESI ACCREDIT LNS INC SER 2004-QS8 CL M1.... ..... 03/25/2014 Capital Distribution...................... .......................... ..............82,191 .......................... ..............82,191 ..............82,191 .................... .................... .................... ...................0 .................. ..............82,191 .................. .................. ...............0 .................. 06/25/2034 1FM.....
76110V HS 0 RESIDENTIAL FDG MTG SEC II INC SER 2002-..... ..... 03/01/2014 Paydown..................................... .......................... ............177,522 ............177,522 ............177,259 ............176,790 .................... .............732 .................... ...............732 .................. ............177,522 .................. .................. ...............0 ........1,945 01/25/2033 1FM.....
76110V MU 9 RESIDENTIAL FDG MTG SEC II INC SER 2003-..... ..... 03/01/2014 Paydown..................................... .......................... ..............59,020 ..............59,020 ..............59,006 ..............58,880 .................... .............140 .................... ...............140 .................. ..............59,020 .................. .................. ...............0 ...........332 07/25/2033 1FM.....
76110V NQ 7 RESIDENTIAL FDG MTG SEC II INC SER 2003-..... ..... 03/01/2014 Paydown..................................... .......................... ............142,069 ............142,069 ............141,657 ............141,638 .................... .............431 .................... ...............431 .................. ............142,069 .................. .................. ...............0 ........1,537 10/25/2033 1FM.....

76110W A9 7 RESIDENTIAL ASSET SECS CORP TR SER 2004-. ..... 03/25/2014 Capital Distribution...................... .......................... ..............70,725 .......................... ..............70,725 ..............70,725 .................... .................... .................... ...................0 .................. ..............70,725 .................. .................. ...............0 .................. 08/25/2034 1FM.....
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76110W LB 0 RESIDENTIAL ASSET SECS CORP TR SER 2001-. ..... 03/01/2014 Paydown..................................... .......................... ...................138 ...................138 .....................85 .....................85 .................... ...............53 .................... .................53 .................. ...................138 .................. .................. ...............0 .................. 03/25/2032 1FM.....
76110W LB 0 RESIDENTIAL ASSET SECS CORP TR SER 2001-. ..... 03/25/2014 Capital Distribution...................... .......................... ..............21,998 .......................... ..............21,998 ..............21,998 .................... .................... .................... ...................0 .................. ..............21,998 .................. .................. ...............0 .................. 03/25/2032 1FM.....
76110W UL 8 RESIDENTIAL ASSET SECS CORP TR SER 2003-. ..... 03/25/2014 Capital Distribution...................... .......................... ............206,250 .......................... ............206,250 ............206,250 .................... .................... .................... ...................0 .................. ............206,250 .................. .................. ...............0 .................. 11/25/2033 1FM.....
761118 XU 7 RESI ACCREDIT LNS INC SER 2006-QS3 CL 2A.... ..... 03/01/2014 Paydown..................................... .......................... ............303,763 ............492,453 ............306,323 ............306,323 .................... .........(2,560) .................... ...........(2,560) .................. ............303,763 .................. .................. ...............0 .................. 03/25/2036 1FM.....
761118 XU 7 RESI ACCREDIT LNS INC SER 2006-QS3 CL 2A.... ..... 03/25/2014 Capital Distribution...................... .......................... ............372,341 .......................... ............372,341 ............372,341 .................... .................... .................... ...................0 .................. ............372,341 .................. .................. ...............0 .................. 03/25/2036 1FM.....
76111X AW 3 RESIDENTIAL FDG MTG SECS I INC SER 2003-.... ..... 03/01/2014 Paydown..................................... .......................... ................8,871 ................8,871 ................8,418 ................8,653 .................... .............218 .................... ...............218 .................. ................8,871 .................. .................. ...............0 .............66 08/25/2018 1FM.....
76111X AX 1 RESIDENTIAL FDG MTG SECS I INC SER 2003-.... ..... 03/01/2014 Paydown..................................... .......................... ................3,943 ................3,943 ................3,709 ................3,831 .................... .............112 .................... ...............112 .................. ................3,943 .................. .................. ...............0 .............29 08/25/2018 1FM.....
76111X AY 9 RESIDENTIAL FDG MTG SECS I INC SER 2003-.... ..... 03/01/2014 Paydown..................................... .......................... ................3,943 ................3,943 ................3,398 ................3,398 .................... .............545 .................... ...............545 .................. ................3,943 .................. .................. ...............0 .................. 08/25/2018 1FM.....
76111X AY 9 RESIDENTIAL FDG MTG SECS I INC SER 2003-.... ..... 03/25/2014 Capital Distribution...................... .......................... ...................609 .......................... ...................609 ...................609 .................... .................... .................... ...................0 .................. ...................609 .................. .................. ...............0 .................. 08/25/2018 1FM.....
76111X DK 6 RESIDENTIAL FDG MTG SECS I INC SER 2003-.... ..... 03/01/2014 Paydown..................................... .......................... ..............18,073 ..............18,073 ..............17,432 ..............17,768 .................... .............306 .................... ...............306 .................. ..............18,073 .................. .................. ...............0 ...........145 10/25/2018 1FM.....
76111X DL 4 RESIDENTIAL FDG MTG SECS I INC SER 2003-.... ..... 03/01/2014 Paydown..................................... .......................... ................4,927 ................4,927 ................4,688 ................4,761 .................... .............166 .................... ...............166 .................. ................4,927 .................. .................. ...............0 .............39 10/25/2018 1FM.....
76111X DM 2 RESIDENTIAL FDG MTG SECS I INC SER 2003-.... ..... 03/01/2014 Paydown..................................... .......................... ................4,927 ................4,927 ................4,617 ................4,713 .................... .............214 .................... ...............214 .................. ................4,927 .................. .................. ...............0 .............39 10/25/2018 1FM.....
76111X RR 6 RESIDENTIAL FDG MTG SECS I INC SER 2004-.... ..... 03/01/2014 Paydown..................................... .......................... ..............68,856 ..............68,856 ..............45,210 ..............45,210 .................... ........23,646 .................... ..........23,646 .................. ..............68,856 .................. .................. ...............0 .................. 12/25/2034 3FM.....
76111X RR 6 RESIDENTIAL FDG MTG SECS I INC SER 2004-.... ..... 03/25/2014 Capital Distribution...................... .......................... ..............49,232 .......................... ..............49,232 ..............49,232 .................... .................... .................... ...................0 .................. ..............49,232 .................. .................. ...............0 .................. 12/25/2034 3FM.....
76111X RS 4 RESIDENTIAL FDG MTG SECS I INC SER 2004-.... ..... 03/01/2014 Paydown..................................... .......................... ................2,199 ..............36,269 .....................61 .....................61 .................... ..........2,138 .................... ............2,138 .................. ................2,199 .................. .................. ...............0 ...........166 12/25/2034 1FM.....
76111X RS 4 RESIDENTIAL FDG MTG SECS I INC SER 2004-.... ..... 02/25/2014 Capital Distribution...................... .......................... ...................635 .......................... ...................635 ...................635 .................... .................... .................... ...................0 .................. ...................635 .................. .................. ...............0 .................. 12/25/2034 1FM.....
76111X RU 9 RESIDENTIAL FDG MTG SECS I INC SER 2004-.... ..... 03/01/2014 Paydown..................................... .......................... ..............12,400 ..............15,056 ...................242 ...................242 .................... ........12,158 .................... ..........12,158 .................. ..............12,400 .................. .................. ...............0 .................. 12/25/2019 1FM.....
76111X RU 9 RESIDENTIAL FDG MTG SECS I INC SER 2004-.... ..... 03/25/2014 Capital Distribution...................... .......................... ................3,399 .......................... ................3,399 ................3,399 .................... .................... .................... ...................0 .................. ................3,399 .................. .................. ...............0 .................. 12/25/2019 1FM.....
76111X SP 9 RESIDENTIAL FDG MTG SECS I INC SER 2005-.... ..... 03/01/2014 Paydown..................................... .......................... ................7,523 ............203,764 ................6,809 ................6,809 .................... .............714 .................... ...............714 .................. ................7,523 .................. .................. ...............0 .................. 02/25/2035 4FM.....
76111X SP 9 RESIDENTIAL FDG MTG SECS I INC SER 2005-.... ..... 03/25/2014 Capital Distribution...................... .......................... ..............13,951 .......................... ..............13,951 ..............13,951 .................... .................... .................... ...................0 .................. ..............13,951 .................. .................. ...............0 .................. 02/25/2035 4FM.....
76111X ZB 2 RESIDENTIAL FDG MTG SECS I INC SER 2005-.... ..... 03/01/2014 Paydown..................................... .......................... ............147,521 ............156,132 ............109,868 ............109,868 .................... ........37,653 .................... ..........37,653 .................. ............147,521 .................. .................. ...............0 .................. 11/25/2035 1FM.....
76111X ZB 2 RESIDENTIAL FDG MTG SECS I INC SER 2005-.... ..... 03/25/2014 Capital Distribution...................... .......................... ..............53,558 .......................... ..............53,558 ..............53,558 .................... .................... .................... ...................0 .................. ..............53,558 .................. .................. ...............0 .................. 11/25/2035 1FM.....
76112F AA 9 RESI ASSET SECURITIZATION TR SER 2006-A5... ..... 03/01/2014 Paydown..................................... .......................... ............520,090 ............639,557 ............377,810 ............377,810 .................... ......142,280 .................... ........142,280 .................. ............520,090 .................. .................. ...............0 .................. 06/25/2036 1FM.....
76112F AA 9 RESI ASSET SECURITIZATION TR SER 2006-A5... ..... 03/25/2014 Capital Distribution...................... .......................... ............461,539 .......................... ............461,539 ............461,539 .................... .................... .................... ...................0 .................. ............461,539 .................. .................. ...............0 .................. 06/25/2036 1FM.....
762010 AC 0 RESI FDG MTG SEC I TR SER 2006-S4 CL A3........ ..... 03/01/2014 Paydown..................................... .......................... ............157,897 ............200,757 ............190,353 ............184,331 ..........6,022 .......(32,457) .................... .........(26,435) .................. ............157,897 .................. .................. ...............0 .................. 04/25/2036 3FM.....
762010 AC 0 RESI FDG MTG SEC I TR SER 2006-S4 CL A3........ ..... 03/25/2014 Capital Distribution...................... .......................... ............111,758 .......................... ............111,758 ............111,758 .................... .................... .................... ...................0 .................. ............111,758 .................. .................. ...............0 .................. 04/25/2036 3FM.....
762010 AG 1 RESI FDG MTG SEC I TR SER 2006-S4 CL A7........ ..... 03/01/2014 Paydown..................................... .......................... ............135,840 ............172,713 ............145,294 ............145,294 .................... .........(9,454) .................... ...........(9,454) .................. ............135,840 .................. .................. ...............0 .................. 04/25/2036 1FM.....
762010 AG 1 RESI FDG MTG SEC I TR SER 2006-S4 CL A7........ ..... 03/25/2014 Capital Distribution...................... .......................... ............104,887 .......................... ............104,887 ............104,887 .................... .................... .................... ...................0 .................. ............104,887 .................. .................. ...............0 .................. 04/25/2036 1FM.....
764165 AA 4 RICHLAND TWRS FDG LLC SER 2011-1 CL A (A.... ..... 03/15/2014 Paydown..................................... .......................... ............344,306 ............344,306 ............344,306 ............344,306 .................... .................... .................... ...................0 .................. ............344,306 .................. .................. ...............0 ........2,643 03/15/2041 1FE......
771196 AS 1 ROCHE HLDGS INC SR UNSECD NT   6.000% 03.. ..... 03/03/2014 Call      119.0380........................ .......................... ............793,983 ............667,000 ............739,176 ............710,263 .................... ........83,720 .................... ..........83,720 .................. ............793,983 .................. .................. ...............0 ......20,232 03/01/2019 1FE......
78355H JL 4 RYDER SYS INC MTN   5.850% 03/03/14................ ..... 03/01/2014 Maturity...................................... .......................... .........1,500,000 .........1,500,000 .........1,491,381 .........1,499,738 .................... .............262 .................... ...............262 .................. .........1,500,000 .................. .................. ...............0 ......43,875 03/03/2014 2FE......
783760 RQ 6 RYLAND ACCEP CORP FOUR SER 86 CL F   8.7... ..... 03/01/2014 Paydown..................................... .......................... ................2,896 ................2,896 ................2,596 ................2,802 .................... ...............95 .................... .................95 .................. ................2,896 .................. .................. ...............0 .............50 04/01/2019 1...........
783760 SU 6 RYLAND ACCEP CORP FOUR SER 89 CL E   8.8... ..... 03/01/2014 Paydown..................................... .......................... ................6,118 ................6,118 ................5,998 ................6,062 .................... ...............56 .................... .................56 .................. ................6,118 .................. .................. ...............0 .............84 02/01/2019 1...........
78487X AA 3 SVO VOI MTG CORP SER 2009-BA CL NT (ABS).... ..... 03/01/2014 Paydown..................................... .......................... ............702,734 ............702,734 ............702,665 ............701,291 .................... ..........1,443 .................... ............1,443 .................. ............702,734 .................. .................. ...............0 ........6,712 12/20/2028 1FE......
78488A AA 2 SVO VOI MTG LLC SER 2011-AA CL A (ABS).......... ..... 03/01/2014 Paydown..................................... .......................... ............608,631 ............608,631 ............608,626 ............608,300 .................... .............331 .................... ...............331 .................. ............608,631 .................. .................. ...............0 ........3,569 11/20/2027 1FE......
786514 AS 8 SAFEWAY INC DEB   7.450% 09/15/27.................... ..... 03/28/2014 Various....................................... .......................... ............601,465 ............623,000 ............667,918 ............659,738 .................... ............(336) .................... ..............(336) .................. ............659,402 .................. .....(57,937) .....(57,937) ......23,350 09/15/2027 2FE......
80557B AB 0 SAXON ASSET SECS TR SER 2007-3 CL 2A1........ ..... 03/25/2014 Paydown..................................... .......................... ............311,701 ............311,701 ............269,621 ............300,148 .................... ........11,552 .................... ..........11,552 .................. ............311,701 .................. .................. ...............0 ...........183 09/25/2047 1FM.....
81377G AB 5 SECURITIZED ABS RCVBLS LLC TR SER 2006-F.. ..... 03/25/2014 Paydown..................................... .......................... ............137,937 ............137,937 ..............42,726 ..............42,726 .................... ........95,211 .................... ..........95,211 .................. ............137,937 .................. .................. ...............0 .................. 08/25/2036 1FM.....
81377G AB 5 SECURITIZED ABS RCVBLS LLC TR SER 2006-F.. ..... 03/25/2014 Capital Distribution...................... .......................... ..............12,002 .......................... ..............12,002 ..............12,002 .................... .................... .................... ...................0 .................. ..............12,002 .................. .................. ...............0 .................. 08/25/2036 1FM.....
82651N AA 7 SIERRA RCVBLS FDG LLC SER 2010-3A CL A (..... ..... 03/20/2014 Paydown..................................... .......................... ............776,953 ............776,953 ............776,878 ............776,907 .................... ...............46 .................... .................46 .................. ............776,953 .................. .................. ...............0 ........4,247 11/20/2025 1FE......
82651R AA 8 SIERRA RCVBLS FDG LLC SER 2011-1A CL A (..... ..... 03/20/2014 Paydown..................................... .......................... ............654,765 ............654,765 ............654,699 ............654,717 .................... ...............48 .................... .................48 .................. ............654,765 .................. .................. ...............0 ........3,387 04/20/2026 1FE......
82651R AB 6 SIERRA RCVBLS FDG LLC SER 2011-1A CL B (..... ..... 03/20/2014 Paydown..................................... .......................... ............229,168 ............229,168 ............229,107 ............229,123 .................... ...............45 .................... .................45 .................. ............229,168 .................. .................. ...............0 ........1,497 04/20/2026 2AM.....
82651T AC 0 SIERRA RCVBLS FDG LLC SER 2011-2A CL C (..... ..... 03/20/2014 Paydown..................................... .......................... ............246,759 ............246,759 ............246,738 ............246,741 .................... ...............18 .................... .................18 .................. ............246,759 .................. .................. ...............0 ........3,269 05/20/2028 3AM.....
82651X AC 1 SIERRA RCVBLS FDG LLC SER 2011-3A CL C (..... ..... 03/20/2014 Paydown..................................... .......................... ............172,941 ............172,941 ............172,908 ............172,917 .................... ...............24 .................... .................24 .................. ............172,941 .................. .................. ...............0 ........2,568 07/20/2028 3AM.....
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829259 AP 5 SINCLAIR TV GRP INC SR UNSECD BD   6.375..... ..... 01/28/2014 Tax Free Exchange.................... .......................... ............673,735 ............666,000 ............673,865 ............569,775 .................... ..............(40) .................... ................(40) .................. ............673,735 .................. .................. ...............0 ......12,619 11/01/2021 4FE......
82967N AQ 1 SIRIUS XM RADIO INC SR UNSECD BD   5.875..... ..... 01/07/2014 RBC DOMINION......................... .......................... ............200,500 ............200,000 ............200,000 ............200,000 .................... .................... .................... ...................0 .................. ............200,000 .................. ...........500 ...........500 ........3,460 10/01/2020 4FE......
832389 AC 4 SMITHS FOOD & DRUG CTRS INC PASSTHRU 199 ..... 01/02/2014 Redemption      100.0000............ .......................... ............284,903 ............284,903 ............291,955 ............286,690 .................... .................... .................... ...................0 .................. ............286,690 .................. .......(1,787) .......(1,787) ......13,107 07/02/2018 3AM.....
833312 AB 7 SNOQUALMIE ENTMT AUTH NT   9.125% 02/01/.... ..... 02/03/2014 Call      100.0000........................ .......................... ............187,000 ............187,000 ............136,400 ............174,177 .................... ........12,823 .................... ..........12,823 .................. ............187,000 .................. .................. ...............0 ........8,627 02/01/2015 5FE......
83546D AA 6 SONIC CAP LLC SER 2011-1A CL A2   5.438%....... ..... 03/20/2014 Paydown..................................... .......................... ............131,625 ............131,625 ............131,625 ............131,625 .................... .................... .................... ...................0 .................. ............131,625 .................. .................. ...............0 ........1,193 05/20/2041 2AM.....
835725 A* 3 SOO STAT TR (CDN PACIFIC) TR NT SER 2006.... ..... 01/02/2014 Redemption      100.0000............ .......................... ..............87,291 ..............87,291 ..............87,291 ..............87,291 .................... .................... .................... ...................0 .................. ..............87,291 .................. .................. ...............0 ........2,575 08/30/2030 2...........
83612P AD 2 SOUNDVIEW HOME LN TR SER 2007-1 CL 2A3..... ..... 03/25/2014 Capital Distribution...................... .......................... ..............16,040 .......................... ..............16,040 ..............16,040 .................... .................... .................... ...................0 .................. ..............16,040 .................. .................. ...............0 .................. 03/25/2037 1FM.....
84545* AA 4 SW ELEC PWR STAT TR 2013A SECD NT   5.67.... ..... 03/01/2014 Redemption      100.0000............ .......................... ............101,164 ............101,164 ............103,076 .......................... .................... .................3 .................... ...................3 .................. ............103,079 .................. .......(1,915) .......(1,915) ........2,868 09/01/2024 2Z........

84763B AA 4
SPECTRUM BRANDS ESCROW CORP SR
UNSECD BD ..... 01/30/2014 Various....................................... .......................... ..............72,000 ..............72,000 ..............72,000 ..............72,000 .................... .................... .................... ...................0 .................. ..............72,000 .................. .................. ...............0 ...........956 11/15/2020 4FE......

84763B AC 0
SPECTRUM BRANDS ESCROW CORP SR
UNSECD BD ..... 01/30/2014 Various....................................... .......................... ............392,068 ............383,000 ............392,976 ............392,131 .................... ..............(63) .................... ................(63) .................. ............392,068 .................. .................. ...............0 ........5,286 11/15/2022 4FE......

848601 AA 8 SPIRIT MASTR FDG LLC SER 2005-1 CL A1 (A...... ..... 03/01/2014 Paydown..................................... .......................... ..............86,831 ..............86,831 ..............86,805 ..............86,666 .................... .............165 .................... ...............165 .................. ..............86,831 .................. .................. ...............0 ...........732 07/20/2023 3AM.....
84860P AA 5 SPIRIT MASTR FDG LLC SER 2007-1A CL A.......... ..... 03/01/2014 Paydown..................................... .......................... ..............44,961 ..............44,961 ..............44,948 ..............44,894 .................... ...............67 .................... .................67 .................. ..............44,961 .................. .................. ...............0 ...........431 03/20/2025 3AM.....
84860R AA 1 SPIRIT MASTR FDG LLC SER 2006-1 CL A1 MT..... ..... 03/01/2014 Paydown..................................... .......................... ............103,820 ............103,820 ............103,787 ............103,644 .................... .............176 .................... ...............176 .................. ............103,820 .................. .................. ...............0 ...........998 03/20/2024 3AM.....
84860X AB 6 SPIRIT MASTR FDG VII LLC SER 2013-2A CL........ ..... 03/01/2014 Paydown..................................... .......................... ..............23,780 ..............23,780 ..............23,780 ..............23,780 .................... .................1 .................... ...................1 .................. ..............23,780 .................. .................. ...............0 ...........167 12/20/2043 1FE......
84901# AA 8 SPOKANE ENERGY FDG TR SR NT   7.327% 01/... ..... 03/30/2014 Redemption      100.0000............ .......................... ..............77,450 ..............77,450 ..............38,725 ..............38,725 .................... .................... .................... ...................0 .................. ..............38,725 .................. ......38,725 ......38,725 ...........933 01/30/2015 2...........
855030 AJ 1 STAPLES INC SR UNSECD NT   9.750% 01/15/...... ..... 01/15/2014 Various....................................... .......................... .......10,000,000 .......10,000,000 .......11,146,875 .......10,010,881 .................... .......(10,881) .................... .........(10,881) .................. .......10,000,000 .................. .................. ...............0 .....487,500 01/15/2014 2FE......
855541 AC 2 STARM MTG LN TR SER 2007-S1 CL 3A1   2.7....... ..... 03/01/2014 Paydown..................................... .......................... ............333,365 ............333,365 ............327,560 ............327,560 .................... ..........5,805 .................... ............5,805 .................. ............333,365 .................. .................. ...............0 .................. 01/25/2037 2FM.....
855541 AC 2 STARM MTG LN TR SER 2007-S1 CL 3A1   2.7....... ..... 03/25/2014 Capital Distribution...................... .......................... ............107,570 .......................... ............107,570 ............107,570 .................... .................... .................... ...................0 .................. ............107,570 .................. .................. ...............0 .................. 01/25/2037 2FM.....
857449 #E 2 STATE STR BK & TR CO LN CTF 1994-B N419....... ..... 01/02/2014 Redemption      100.0000............ .......................... ............109,813 ............109,813 ............114,281 ............111,738 .................... ................(1) .................... ..................(1) .................. ............111,737 .................. .......(1,924) .......(1,924) ........4,645 01/02/2020 1...........
857449 #G 7 STATE STR BK & TR CO LN CTF 1994-D N420....... ..... 01/02/2014 Redemption      100.0000............ .......................... ..............84,750 ..............84,750 ..............88,204 ..............86,313 .................... ................(1) .................... ..................(1) .................. ..............86,312 .................. .......(1,562) .......(1,562) ........3,585 01/02/2020 1...........
857449 #J 1 STATE STR BK & TR CO LN CTF 1994-F N415....... ..... 01/02/2014 Redemption      100.0000............ .......................... ..............54,739 ..............54,739 ..............56,975 ..............55,807 .................... .................... .................... ...................0 .................. ..............55,807 .................. .......(1,068) .......(1,068) ........2,315 01/02/2020 1...........
857449 #K 8 STATE STR BK & TR CO LN CTF 1994-H N421....... ..... 01/02/2014 Redemption      100.0000............ .......................... ..............56,818 ..............56,818 ..............59,140 ..............57,929 .................... .................... .................... ...................0 .................. ..............57,929 .................. .......(1,111) .......(1,111) ........2,403 01/02/2020 1...........
858271 AA 7 STEELRIVER TRANSMN CO LLC SR SECD NT   4. ..... 03/31/2014 Redemption      100.0000............ .......................... ............159,502 ............159,502 ............159,502 ............159,502 .................... .................... .................... ...................0 .................. ............159,502 .................. .................. ...............0 ........1,878 06/30/2017 2FE......
86212U AA 4 STORE MASTR FDG I LLC SER 2013-1A CL A1...... ..... 03/20/2014 Paydown..................................... .......................... ................9,821 ................9,821 ................9,819 ................9,820 .................... .................2 .................... ...................2 .................. ................9,821 .................. .................. ...............0 .............69 03/20/2043 1FE......
86212U AB 2 STORE MASTR FDG I LLC SER 2013-1A CL A2...... ..... 03/20/2014 Paydown..................................... .......................... ..............37,321 ..............37,321 ..............37,309 ..............37,310 .................... ...............12 .................... .................12 .................. ..............37,321 .................. .................. ...............0 ...........291 03/20/2043 1FE......
863579 B7 2 STRUCT ARM LN TR SER 2005-21 CL 5A1   5........ ..... 02/01/2014 Paydown..................................... .......................... ............180,267 ............180,267 ............170,002 .......................... .................... ........10,265 .................... ..........10,265 .................. ............180,267 .................. .................. ...............0 .................. 11/25/2035 2FM.....
863579 B7 2 STRUCT ARM LN TR SER 2005-21 CL 5A1   5........ ..... 03/25/2014 Capital Distribution...................... .......................... ............152,189 .......................... ............152,189 .......................... .................... .................... .................... ...................0 .................. ............152,189 .................. .................. ...............0 .................. 11/25/2035 2FM.....
86358E E6 9 STRUCTURED ASSET INVT LN TR SER 2006-2 C.. ..... 03/25/2014 Paydown..................................... .......................... ............775,430 ............775,430 ............522,402 ............522,402 .................... ......253,028 .................... ........253,028 .................. ............775,430 .................. .................. ...............0 .................. 04/25/2036 1FM.....
86358E E6 9 STRUCTURED ASSET INVT LN TR SER 2006-2 C.. ..... 03/25/2014 Capital Distribution...................... .......................... ..............19,832 .......................... ..............19,832 ..............19,832 .................... .................... .................... ...................0 .................. ..............19,832 .................. .................. ...............0 .................. 04/25/2036 1FM.....
86359B 5P 2 STRUCT ASSET SECS CORP SER 2005-3 CL 1A3. ..... 03/01/2014 Paydown..................................... .......................... ............213,124 ............213,124 ............207,261 .......................... .................... ..........5,863 .................... ............5,863 .................. ............213,124 .................. .................. ...............0 .................. 03/25/2035 3FM.....
86359B 5P 2 STRUCT ASSET SECS CORP SER 2005-3 CL 1A3. ..... 03/25/2014 Capital Distribution...................... .......................... ............137,435 .......................... ............137,435 .......................... .................... .................... .................... ...................0 .................. ............137,435 .................. .................. ...............0 .................. 03/25/2035 3FM.....
86359B DU 2 STRUCT ASSET SECS CORP SER 2003-35 CL B2. ..... 03/01/2014 Paydown..................................... .......................... ..............51,328 ..............51,328 ..............13,993 ..............13,993 .................... ........37,335 .................... ..........37,335 .................. ..............51,328 .................. .................. ...............0 .................. 12/25/2033 1FM.....
86359B DU 2 STRUCT ASSET SECS CORP SER 2003-35 CL B2. ..... 03/25/2014 Capital Distribution...................... .......................... ..............32,770 .......................... ..............32,770 ..............32,770 .................... .................... .................... ...................0 .................. ..............32,770 .................. .................. ...............0 .................. 12/25/2033 1FM.....
86359B DV 0 STRUCT ASSET SECS CORP SER 2003-35 CL B3. ..... 03/01/2014 Paydown..................................... .......................... ..............22,922 ..............22,922 .......................... .......................... .................... ........22,922 .................... ..........22,922 .................. ..............22,922 .................. .................. ...............0 ...........229 12/25/2033 1FM.....
86359B HP 9 STRUCT ASSET SECS CORP SER 2004-4XS CL 2. ..... 03/01/2014 Paydown..................................... .......................... ............777,974 ............777,974 ............707,956 ............717,062 .................... ........60,912 .................... ..........60,912 .................. ............777,974 .................. .................. ...............0 ........3,742 02/25/2034 1FM.....
86359B RD 5 STRUCT ASSET SECS CORP SER 2004-9XS CL 1. ..... 03/01/2014 Paydown..................................... .......................... ............175,480 ............175,480 ............177,315 ............177,315 .................... .........(1,836) .................... ...........(1,836) .................. ............175,480 .................. .................. ...............0 .................. 05/25/2034 1FM.....
86359B RD 5 STRUCT ASSET SECS CORP SER 2004-9XS CL 1. ..... 03/25/2014 Capital Distribution...................... .......................... ..............28,786 .......................... ..............28,786 ..............28,786 .................... .................... .................... ...................0 .................. ..............28,786 .................. .................. ...............0 .................. 05/25/2034 1FM.....
86359B SD 4 STRUCT ASSET SECS CORP SER 2004-10 CL B1. ..... 03/01/2014 Paydown..................................... .......................... ..............53,358 ..............53,358 ..............19,787 ..............19,787 .................... ........33,571 .................... ..........33,571 .................. ..............53,358 .................. .................. ...............0 .................. 06/25/2034 1FM.....
86359B SD 4 STRUCT ASSET SECS CORP SER 2004-10 CL B1. ..... 03/25/2014 Various....................................... .......................... ............101,140 .......................... ............101,140 ............101,140 .................... .................... .................... ...................0 .................. ............101,140 .................. .................. ...............0 .................. 06/25/2034 1FM.....
86359B WE 7 STRUCT ASSET SECS CORP SER 2004-8 CL 2A1. ..... 03/01/2014 Paydown..................................... .......................... ............108,840 ............108,840 ............104,758 ............105,832 .................... ..........3,008 .................... ............3,008 .................. ............108,840 .................. .................. ...............0 ...........445 07/25/2034 1FM.....
86359B WR 8 STRUCT ASSET SECS CORP SER 2004-8 CL 5A6. ..... 03/01/2014 Paydown..................................... .......................... ............948,010 ............948,010 ............931,325 ............931,325 .................... ........16,685 .................... ..........16,685 .................. ............948,010 .................. .................. ...............0 ........4,628 07/25/2034 1FM.....
86360B AA 6 STRUCT ARM LN TR SER 2006-4 CL 1A1   2.4....... ..... 03/01/2014 Paydown..................................... .......................... ............126,236 ............244,261 ............180,663 ............173,441 ..........7,222 .......(54,427) .................... .........(47,205) .................. ............126,236 .................. .................. ...............0 .................. 05/25/2036 1FM.....
86360B AA 6 STRUCT ARM LN TR SER 2006-4 CL 1A1   2.4....... ..... 03/25/2014 Capital Distribution...................... .......................... ..............68,666 .......................... ..............68,666 ..............68,666 .................... .................... .................... ...................0 .................. ..............68,666 .................. .................. ...............0 .................. 05/25/2036 1FM.....
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86360B AJ 7 STRUCT ARM LN TR SER 2006-4 CL 5A1   5.0....... ..... 03/01/2014 Paydown..................................... .......................... ............289,133 ............350,245 ............283,882 ............283,882 .................... ..........5,251 .................... ............5,251 .................. ............289,133 .................. .................. ...............0 .................. 05/25/2036 1FM.....
86360B AJ 7 STRUCT ARM LN TR SER 2006-4 CL 5A1   5.0....... ..... 03/25/2014 Capital Distribution...................... .......................... ............113,531 .......................... ............113,531 ............113,531 .................... .................... .................... ...................0 .................. ............113,531 .................. .................. ...............0 .................. 05/25/2036 1FM.....
86363B AA 3

STRUCTURED ASSET SECS CORP SER 2007-
RM1 ..... 03/25/2014 Paydown..................................... .......................... ..............60,426 ..............60,426 ..............60,426 ..............60,426 .................... .................... .................... ...................0 .................. ..............60,426 .................. .................. ...............0 .............56 05/25/2047 2AM.....

872162 AF 9 TAL ADVANTAGE IV LLC SER 2011-1 CL A (AB...... ..... 03/20/2014 Redemption      100.0000............ .......................... .......10,625,000 .......10,625,000 .......10,625,000 .......10,625,000 .................... .................... .................... ...................0 .................. .......10,625,000 .................. .................. ...............0 .....120,814 01/20/2021 1FE......
87266@ AA 2 TPC FDG LLC (FT POINT PWR LLC) SECD BD....... ..... 01/31/2014 Redemption      100.0000............ .......................... ..............87,244 ..............87,244 ..............87,244 ..............87,244 .................... .................... .................... ...................0 .................. ..............87,244 .................. .................. ...............0 ........3,372 07/31/2015 3FE......
878055 AB 8 TCF FINL BK NT   1.793% 03/15/15......................... ..... 03/17/2014 Call      100.0000........................ .......................... .......10,000,000 .......10,000,000 .........9,938,100 .........9,990,799 .................... ..........9,201 .................... ............9,201 .................. .......10,000,000 .................. .................. ...............0 ......45,572 03/15/2015 2FE......
88158A AA 0 TERWIN MTG TR SER 2007-9SL CL A1   1.654....... ..... 03/25/2014 Paydown..................................... .......................... ..............10,946 ..............10,946 ..............10,889 ................2,144 ..........8,754 ...............48 .................... ............8,802 .................. ..............10,946 .................. .................. ...............0 .............31 06/25/2038 1FM.....
88522N AA 1 THORNBURG MTG SECS TR SER 2006-6 CL A1.... ..... 03/25/2014 Paydown..................................... .......................... ............484,974 ............484,974 ............412,775 ............412,775 .................... ........72,199 .................... ..........72,199 .................. ............484,974 .................. .................. ...............0 .................. 11/25/2046 1FM.....
88522N AA 1 THORNBURG MTG SECS TR SER 2006-6 CL A1.... ..... 03/25/2014 Capital Distribution...................... .......................... ............174,866 .......................... ............174,866 ............174,866 .................... .................... .................... ...................0 .................. ............174,866 .................. .................. ...............0 .................. 11/25/2046 1FM.....
887317 AL 9 TIME WARNER INC SR UNSECD NT   6.250% 03... ..... 03/10/2014 BARCLAYS SEC........................ .......................... .........2,163,131 .........1,900,000 .........2,147,912 .........2,146,129 .................... ............(794) .................... ..............(794) .................. .........2,145,335 .................. ......17,796 ......17,796 ......54,097 03/29/2041 2FE......
88732J AN 8 TIME WARNER CABLE INC SR NT   7.300% 07/..... ..... 02/13/2014 Various....................................... .......................... .........6,125,946 .........5,000,000 .........4,963,673 .........4,965,712 .................... .............595 .................... ...............595 .................. .........4,966,307 .................. ..1,159,639 ..1,159,639 .....231,167 07/01/2038 2FE......
88732J AU 2 TIME WARNER CABLE INC SR UNSECD NT   6.7.. ..... 02/13/2014 Various....................................... .......................... .......15,482,080 .......13,333,000 .......12,555,713 .......12,555,713 .................... ..........1,698 .................... ............1,698 .................. .......12,557,411 .................. ..2,924,669 ..2,924,669 .....159,996 06/15/2039 2FE......
88732J AX 6 TIME WARNER CABLE INC SR UNSUB NT   4.12... ..... 02/13/2014 Various....................................... .......................... .........7,694,428 .........8,050,000 .........7,634,152 .........7,637,049 .................... ..........3,187 .................... ............3,187 .................. .........7,640,236 .................. ......54,192 ......54,192 .....145,788 02/15/2021 2FE......
88732J BD 9 TIME WARNER CABLE INC SR UNSECD BD   4.5.. ..... 01/24/2014 Various....................................... .......................... .........7,632,540 .......10,157,000 .........7,694,588 .........7,694,588 .................... ..........1,451 .................... ............1,451 .................. .........7,696,039 .................. .....(63,499) .....(63,499) .....152,199 09/15/2042 2FE......
88947E AK 6 TOLL BROS FIN CORP SR UNSUB NT   5.875%..... ..... 03/28/2014 Various....................................... .......................... .........1,421,890 .........1,325,000 .........1,324,974 .........1,324,999 .................... .................... .................... ...................0 .................. .........1,324,999 .................. ......96,891 ......96,891 ......48,815 02/15/2022 3FE......
89655M AA 0 TRINITY RAIL LEASING I LP SER 2001-1 PAS........ ..... 03/20/2014 Paydown..................................... .......................... ............143,094 ............143,094 ............143,094 ............143,094 .................... .................... .................... ...................0 .................. ............143,094 .................. .................. ...............0 ........1,608 05/20/2022 1FE......
89655N AA 8 TRINITY RAIL LEASING IV LP SER 2004-1A C........ ..... 03/14/2014 Paydown..................................... .......................... ..............71,867 ..............71,867 ..............71,867 ..............71,867 .................... .................... .................... ...................0 .................. ..............71,867 .................. .................. ...............0 ...........632 08/14/2027 1FE......
89655V AA 0 TRINITY RAIL LEASING III LP SER 2003-1 P........... ..... 03/12/2014 Paydown..................................... .......................... ............139,204 ............139,204 ............139,204 ............139,204 .................... .................... .................... ...................0 .................. ............139,204 .................. .................. ...............0 ........1,311 10/12/2026 1FE......
89655X AA 6 TRINITY RAIL LEASING V LP SER 2006-1A CL....... ..... 03/14/2014 Paydown..................................... .......................... ..............55,180 ..............55,180 ..............55,180 ..............55,180 .................... .................... .................... ...................0 .................. ..............55,180 .................. .................. ...............0 ...........544 05/14/2036 2FE......
89655Y AA 4 TRINITY RAIL LEASING VII LLC SER 2009-1A........ ..... 03/16/2014 Paydown..................................... .......................... ............176,364 ............176,364 ............176,364 ............176,364 .................... .................... .................... ...................0 .................. ............176,364 .................. .................. ...............0 ........1,961 11/16/2039 1FE......
89656C AA 1 TRINITY RAIL LEASING LLC SECD NT SER 201.... ..... 03/16/2014 Redemption      100.0000............ .......................... ............229,753 ............229,753 ............229,753 ............229,753 .................... .................... .................... ...................0 .................. ............229,753 .................. .................. ...............0 ........1,994 01/16/2031 1FE......
901857 AB 8 TWO BROADWAY LLC PARTN CTF-MBIA (CTL)..... ..... 03/15/2014 Redemption      100.0000............ .......................... ..............32,427 ..............32,427 ..............32,427 ..............32,427 .................... .................... .................... ...................0 .................. ..............32,427 .................. .................. ...............0 ........1,347 09/15/2029 2...........
90783R AA 2 UNION PAC RR MTG PASSTHRU CTF SER 2002-1 ..... 01/17/2014 Redemption      100.0000............ .......................... ............154,147 ............154,147 ............154,147 ............154,147 .................... .................... .................... ...................0 .................. ............154,147 .................. .................. ...............0 ........4,671 01/17/2023 1FE......
90783S AA 0 UNION PAC CORP PASSTHRU CTF SER 2003-1... ..... 01/02/2014 Redemption      100.0000............ .......................... ............125,684 ............125,684 ............139,343 ............135,848 .................... ................(6) .................... ..................(6) .................. ............135,842 .................. .....(10,157) .....(10,157) ........2,952 01/02/2024 1FE......
91019P CJ 9 UNITED DOMINION RLTY TR INC MTN   5.130%... ..... 01/15/2014 Maturity...................................... .......................... .........1,000,000 .........1,000,000 ............970,260 ............999,840 .................... .............160 .................... ...............160 .................. .........1,000,000 .................. .................. ...............0 ......12,825 01/15/2014 2FE......
91324P AH 5 UNITEDHLTH GRP INC BD   4.750% 02/10/14......... ..... 02/10/2014 Maturity...................................... .......................... .........1,500,000 .........1,500,000 .........1,457,055 .........1,499,404 .................... .............596 .................... ...............596 .................. .........1,500,000 .................. .................. ...............0 ......35,625 02/10/2014 1FE......
918866 AU 8 VALASSIS COMMUNS INC SR UNSUB NT   6.625.. ..... 01/08/2014 BARCLAYS SEC........................ .......................... ............425,390 ............413,000 ............426,423 ............423,502 .................... ..............(57) .................... ................(57) .................. ............423,445 .................. ........1,945 ........1,945 ......12,313 02/01/2021 3FE......
92344S AK 6 VERIZON WIRELESS CAP LLC SR UNSUB NT   8.. ..... 03/30/2014 Call      127.1350........................ .......................... ............530,153 ............417,000 ............551,382 ............510,169 .................... ........19,984 .................... ..........19,984 .................. ............530,153 .................. .................. ...............0 ......13,292 11/15/2018 1FE......
925524 AX 8 VIACOM INC SR NT   6.875% 04/30/36.................... ..... 03/11/2014 GOLDMAN SACHS & CO........... .......................... ............842,177 ............700,000 ............735,315 ............732,904 .................... ............(131) .................... ..............(131) .................. ............732,773 .................. .....109,404 .....109,404 ......17,780 04/30/2036 2FE......
929160 AQ 2 VULCAN MATLS CO SR UNSUB NT   6.500% 12/... ..... 03/10/2014 Various....................................... .......................... .........1,534,440 .........1,346,000 .........1,319,080 .........1,329,425 .................... ......205,015 .................... ........205,015 .................. .........1,534,440 .................. .................. ...............0 ......24,060 12/01/2016 3FE......
92922F EC 8 WAMU MTG PASSTHRU CTFS SER 2003-AR10 CL ..... 03/01/2014 Paydown..................................... .......................... ..............97,635 ..............97,635 ..............94,462 ..............95,430 .................... ..........2,205 .................... ............2,205 .................. ..............97,635 .................. .................. ...............0 ...........367 10/25/2033 1FM.....
92922F FB 9 WAMU MTG PASSTHRU CTFS SER 2003-S9 CL B1 ..... 03/01/2014 Paydown..................................... .......................... ..............28,135 ..............28,135 ..............26,474 ..............26,484 .................... ..........1,651 .................... ............1,651 .................. ..............28,135 .................. .................. ...............0 ...........246 10/25/2033 1FM.....
92922F FC 7 WAMU MTG PASSTHRU CTFS SER 2003-S9 CL B2 ..... 02/01/2014 Paydown..................................... .......................... ................4,031 ................4,031 ................3,605 ................3,607 .................... .............424 .................... ...............424 .................. ................4,031 .................. .................. ...............0 .............42 10/25/2033 5FM.....

92922F G9 3
WAMU MTG PASSTHRU CTFS SER 2005-AR4 CL
B ..... 03/01/2014 Paydown..................................... .......................... ..............31,686 ..............24,315 ................1,920 ................1,920 .................... ........29,766 .................... ..........29,766 .................. ..............31,686 .................. .................. ...............0 .................. 04/25/2035 1FM.....

92922F G9 3
WAMU MTG PASSTHRU CTFS SER 2005-AR4 CL
B ..... 03/25/2014 Capital Distribution...................... .......................... ..............18,290 .......................... ..............18,290 ..............18,290 .................... .................... .................... ...................0 .................. ..............18,290 .................. .................. ...............0 .................. 04/25/2035 1FM.....

92922F ZK 7 WAMU MTG PASSTHRU CTFS SER 2004-AR12 CL ..... 03/25/2014 Paydown..................................... .......................... ............226,123 ............226,123 ............207,132 ............198,145 .................... ........27,978 .................... ..........27,978 .................. ............226,123 .................. .................. ...............0 .......(3,429) 10/25/2044 1FM.....
92925C ES 7 WAMU MTG PASSTHRU CTFS SER 2006-HE1 CL 2 ..... 03/25/2014 Paydown..................................... .......................... ............181,884 ............181,884 ............158,353 ............173,785 .................... ..........8,099 .................... ............8,099 .................. ............181,884 .................. .................. ...............0 ...........109 04/25/2036 1FM.....

92926W AA 5
WAMU MTG PASSTHRU CTFS SER 2007-OA1 CL
A ..... 03/03/2014 Paydown..................................... .......................... ............547,986 ............547,986 ............444,372 ............444,372 .................... ......103,614 .................... ........103,614 .................. ............547,986 .................. .................. ...............0 .................. 02/25/2047 1FM.....

92926W AA 5
WAMU MTG PASSTHRU CTFS SER 2007-OA1 CL
A ..... 03/25/2014 Capital Distribution...................... .......................... ..............50,986 .......................... ..............50,986 ..............50,986 .................... .................... .................... ...................0 .................. ..............50,986 .................. .................. ...............0 .................. 02/25/2047 1FM.....

92976B HV 7 WACHOVIA BK COML MTG TR SER 2006-WHL7 CL ..... 03/15/2014 Paydown..................................... .......................... .........5,237,815 .........5,237,815 .........4,529,185 .........4,529,185 .................... ......708,631 .................... ........708,631 .................. .........5,237,815 .................. .................. ...............0 .................. 09/15/2021 1FM.....
92976B HV 7 WACHOVIA BK COML MTG TR SER 2006-WHL7 CL ..... 02/25/2014 Capital Distribution...................... .......................... ................4,529 .......................... ................4,529 ................4,529 .................... .................... .................... ...................0 .................. ................4,529 .................. .................. ...............0 .................. 09/15/2021 1FM.....

92990G AA 1
WAMU MTG PASSTHRU CTFS TR SER 2007-HY5
C ..... 03/01/2014 Paydown..................................... .......................... ............105,933 ............114,655 ..............74,041 ..............74,041 .................... ........31,892 .................... ..........31,892 .................. ............105,933 .................. .................. ...............0 .................. 05/25/2037 1FM.....
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92990G AA 1
WAMU MTG PASSTHRU CTFS TR SER 2007-HY5
C ..... 03/25/2014 Capital Distribution...................... .......................... ..............19,142 .......................... ..............19,142 ..............19,142 .................... .................... .................... ...................0 .................. ..............19,142 .................. .................. ...............0 .................. 05/25/2037 1FM.....

93363T AA 0 WAMU MTG PASSTHRU CTFS TR SER 2006-AR11 ..... 03/01/2014 Paydown..................................... .......................... ..............62,627 ..............62,627 ..............53,693 .......................... .................... ..........8,934 .................... ............8,934 .................. ..............62,627 .................. .................. ...............0 .................. 09/25/2046 1FM.....
93363T AA 0 WAMU MTG PASSTHRU CTFS TR SER 2006-AR11 ..... 03/25/2014 Capital Distribution...................... .......................... ..............10,572 .......................... ..............10,572 .......................... .................... .................... .................... ...................0 .................. ..............10,572 .................. .................. ...............0 .................. 09/25/2046 1FM.....

93364A AB 8 WAMU MTG PASSTHRU CTFS SER 2007-OA3 CL 2 ..... 03/01/2014 Paydown..................................... .......................... ............287,084 ............287,084 ............232,439 ............232,439 .................... ........54,645 .................... ..........54,645 .................. ............287,084 .................. .................. ...............0 .................. 04/25/2047 1FM.....

93364A AB 8 WAMU MTG PASSTHRU CTFS SER 2007-OA3 CL 2 ..... 03/25/2014 Capital Distribution...................... .......................... ..............25,107 .......................... ..............25,107 ..............25,107 .................... .................... .................... ...................0 .................. ..............25,107 .................. .................. ...............0 .................. 04/25/2047 1FM.....

93618@ AA 5
WARRENVILLE WAG OWNER LLC SECD NT
(WALGR ..... 03/05/2014 Redemption      100.0000............ .......................... ..............20,378 ..............20,378 ..............20,378 ..............20,378 .................... .................... .................... ...................0 .................. ..............20,378 .................. .................. ...............0 ...........193 05/05/2031 2...........

939336 D2 6 WAMU MTG SECS CORP SER 2003-MS8 CL CB2.. ..... 03/01/2014 Paydown..................................... .......................... ................7,409 ................7,409 ................7,400 ................7,405 .................... .................4 .................... ...................4 .................. ................7,409 .................. .................. ...............0 .............70 05/25/2033 3FM.....
93934F CF 7 WAMU MTG SECS CORP SER 2005-8 CL 1A2   5... ..... 03/01/2014 Paydown..................................... .......................... ............330,249 ............346,549 ............327,717 .......................... .................... ..........2,532 .................... ............2,532 .................. ............330,249 .................. .................. ...............0 .................. 10/25/2035 3FM.....
93934F CF 7 WAMU MTG SECS CORP SER 2005-8 CL 1A2   5... ..... 03/25/2014 Capital Distribution...................... .......................... ............110,856 .......................... ............110,856 .......................... .................... .................... .................... ...................0 .................. ............110,856 .................. .................. ...............0 .................. 10/25/2035 3FM.....
941388 AH 3 WATERFORD GAMING LLC SR NT   8.625% 09/1.. ..... 03/15/2014 Call      100.0000........................ .......................... ..............78,000 ..............78,000 ................5,825 ..............14,289 .................... ........63,711 .................... ..........63,711 .................. ..............78,000 .................. .................. ...............0 .................. 09/15/2014 5FE......
948565 AA 4 WEEKLEY HOMES LLC SR UNSECD BD   6.000%. ..... 02/24/2014 Various....................................... .......................... ............814,334 ............800,000 ............815,600 ............814,515 .................... ............(181) .................... ..............(181) .................. ............814,334 .................. .................. ...............0 ......27,067 02/01/2023 4FE......
94978# AN 7 WELLS FARGO BK NW NA SER 2002-17 (COM ED ..... 03/15/2014 Redemption      100.0000............ .......................... ............147,209 ............147,209 ............147,209 ............147,209 .................... .................... .................... ...................0 .................. ............147,209 .................. .................. ...............0 ........1,644 06/15/2017 2...........

94978# AQ 0
WELLS FARGO BK NW NA PASSTHRU TR (BURL
N ..... 03/01/2014 Various....................................... .......................... .........1,250,262 .........1,250,262 .........1,250,262 .........1,250,262 .................... .................... .................... ...................0 .................. .........1,250,262 .................. .................. ...............0 ......23,783 08/01/2022 2...........

94978# BN 6
WELLS FARGO BK NW NA PASSTHRU TR
(SHERWI ..... 03/15/2014 Redemption      100.0000............ .......................... ............147,014 ............147,014 ............147,014 ............147,014 .................... .................... .................... ...................0 .................. ............147,014 .................. .................. ...............0 ........1,394 11/10/2018 1...........

94978# DK 0 WELLS FARGO BK NW NA EQ NT 2006-1 TR1 (M.. ..... 01/03/2014 Redemption      100.0000............ .......................... ..............40,448 ..............40,448 ..............40,997 ..............40,699 .................... .................... .................... ...................0 .................. ..............40,698 .................. ..........(250) ..........(250) ........1,129 01/03/2019 1...........
94978# DL 8 WELLS FARGO BK NW NA EQ NT 2006-1 TR2 (M.. ..... 01/03/2014 Redemption      100.0000............ .......................... ..............50,988 ..............50,988 ..............51,672 ..............51,288 .................... .................... .................... ...................0 .................. ..............51,287 .................. ..........(299) ..........(299) ........1,423 01/03/2019 1...........
94978# DM 6 WELLS FARGO BK NW NA EQ NT 2006-1 TR3 (M.. ..... 01/03/2014 Redemption      100.0000............ .......................... ..............25,029 ..............25,029 ..............25,362 ..............25,149 .................... .................... .................... ...................0 .................. ..............25,149 .................. ..........(120) ..........(120) ...........698 01/03/2019 1...........
94978# DN 4 WELLS FARGO BK NW NA EQ NT 2006-1 TR4 (M.. ..... 01/03/2014 Redemption      100.0000............ .......................... ..............42,039 ..............42,039 ..............42,594 ..............42,210 .................... .................... .................... ...................0 .................. ..............42,209 .................. ..........(170) ..........(170) ........1,173 01/03/2019 1...........
94978# DP 9 WELLS FARGO BK NW NA EQ NT 2006-1 TR5 (M.. ..... 01/03/2014 Redemption      100.0000............ .......................... ..............36,355 ..............36,355 ..............36,852 ..............36,587 .................... .................... .................... ...................0 .................. ..............36,587 .................. ..........(232) ..........(232) ........1,014 01/03/2019 1...........
94978# DQ 7 WELLS FARGO BK NW NA EQ NT 2006-1 TR6 (M.. ..... 01/03/2014 Redemption      100.0000............ .......................... ..............75,209 ..............75,209 ..............76,243 ..............75,617 .................... ................(1) .................... ..................(1) .................. ..............75,616 .................. ..........(407) ..........(407) ........2,098 01/03/2019 1...........
94978# FD 4 WELLS FARGO BK NW NA EQ NT 2006-1 TR10 (... ..... 01/03/2014 Redemption      100.0000............ .......................... ................3,323 ................3,323 ................3,323 ................3,323 .................... .................... .................... ...................0 .................. ................3,323 .................. .................. ...............0 ...........100 07/03/2018 1...........
949794 AA 9 WELLS FARGO MBS TR SER 2007-AR6 CL A1....... ..... 03/01/2014 Paydown..................................... .......................... .........1,004,869 .........1,097,002 ............968,591 ............968,591 .................... ........36,278 .................... ..........36,278 .................. .........1,004,869 .................. .................. ...............0 .................. 10/25/2037 1FM.....
949794 AA 9 WELLS FARGO MBS TR SER 2007-AR6 CL A1....... ..... 03/25/2014 Capital Distribution...................... .......................... ............175,040 .......................... ............175,040 ............175,040 .................... .................... .................... ...................0 .................. ............175,040 .................. .................. ...............0 .................. 10/25/2037 1FM.....
94982D AE 6 WELLS FARGO MBS TR SER 2005-AR14 CL A5..... ..... 03/25/2014 Capital Distribution...................... .......................... ............137,091 .......................... ............137,091 ............137,091 .................... .................... .................... ...................0 .................. ............137,091 .................. .................. ...............0 .................. 08/25/2035 1FM.....
94982F AH 4 WELLS FARGO MBS TR SER 2005-2 CL 1A8   5..... ..... 01/01/2014 Paydown..................................... .......................... .......................... .............(73,873) .............(69,163) .............(69,163) .................... ........69,163 .................... ..........69,163 .................. .......................... .................. .................. ...............0 .................. 04/25/2035 1FM.....
94982F AH 4 WELLS FARGO MBS TR SER 2005-2 CL 1A8   5..... ..... 03/26/2014 Various....................................... .......................... ..............74,781 .......................... ..............74,781 ..............74,054 .................... .................... .................... ...................0 .................. ..............74,781 .................. .................. ...............0 .................. 04/25/2035 1FM.....
94982L AK 4 WELLS FARGO MBS TR SER 2005-7 CL B1   5....... ..... 03/01/2014 Paydown..................................... .......................... ................7,800 ............181,467 ................6,490 ................6,490 .................... ..........1,310 .................... ............1,310 .................. ................7,800 .................. .................. ...............0 .................. 09/25/2035 1FM.....
94982L AK 4 WELLS FARGO MBS TR SER 2005-7 CL B1   5....... ..... 03/25/2014 Capital Distribution...................... .......................... ..............81,332 .......................... ..............81,332 ..............81,332 .................... .................... .................... ...................0 .................. ..............81,332 .................. .................. ...............0 .................. 09/25/2035 1FM.....
949837 BA 5 WELLS FARGO MBS TR SER 2007-10 CL 1A25...... ..... 03/01/2014 Paydown..................................... .......................... ............230,349 ............389,091 ............331,143 ............331,143 .................... .....(100,794) .................... .......(100,794) .................. ............230,349 .................. .................. ...............0 .................. 07/25/2037 1FM.....
949837 BA 5 WELLS FARGO MBS TR SER 2007-10 CL 1A25...... ..... 03/25/2014 Capital Distribution...................... .......................... ............254,156 .......................... ............254,156 ............254,156 .................... .................... .................... ...................0 .................. ............254,156 .................. .................. ...............0 .................. 07/25/2037 1FM.....
94983H AN 6 WELLS FARGO MBS TR SER 2005-11 CL B1   5..... ..... 03/01/2014 Paydown..................................... .......................... .......................... ............406,574 ................5,694 ................5,694 .................... .........(5,694) .................... ...........(5,694) .................. .......................... .................. .................. ...............0 .................. 11/25/2035 1FM.....
94983H AN 6 WELLS FARGO MBS TR SER 2005-11 CL B1   5..... ..... 03/25/2014 Capital Distribution...................... .......................... ..............74,404 .......................... ..............74,404 ..............74,404 .................... .................... .................... ...................0 .................. ..............74,404 .................. .................. ...............0 .................. 11/25/2035 1FM.....
94984A AH 3 WELLS FARGO MBS TR SER 2006-6 CL 1A8   5..... ..... 03/01/2014 Paydown..................................... .......................... ............213,409 ............213,409 ............185,301 ............185,301 .................... ........28,108 .................... ..........28,108 .................. ............213,409 .................. .................. ...............0 .................. 05/25/2036 1FM.....
94984A AH 3 WELLS FARGO MBS TR SER 2006-6 CL 1A8   5..... ..... 03/25/2014 Capital Distribution...................... .......................... ..............89,151 .......................... ..............89,151 ..............89,151 .................... .................... .................... ...................0 .................. ..............89,151 .................. .................. ...............0 .................. 05/25/2036 1FM.....
94984D AC 8 WELLS FARGO MBS TR SER 2006-AR13 CL A3..... ..... 03/01/2014 Paydown..................................... .......................... ............114,563 ............121,086 ..............85,735 ..............85,735 .................... ........28,828 .................... ..........28,828 .................. ............114,563 .................. .................. ...............0 .................. 09/25/2036 1FM.....
94984D AC 8 WELLS FARGO MBS TR SER 2006-AR13 CL A3..... ..... 03/25/2014 Capital Distribution...................... .......................... ..............12,292 .......................... ..............12,292 ..............12,292 .................... .................... .................... ...................0 .................. ..............12,292 .................. .................. ...............0 .................. 09/25/2036 1FM.....
94984E AV 4 WELLS FARGO MBS TR SER 2006-10 CL A20........ ..... 03/01/2014 Paydown..................................... .......................... ................1,769 ................1,944 ...................933 ...................933 .................... .............836 .................... ...............836 .................. ................1,769 .................. .................. ...............0 .................. 08/25/2036 1FM.....
94984E AV 4 WELLS FARGO MBS TR SER 2006-10 CL A20........ ..... 03/25/2014 Capital Distribution...................... .......................... ...................603 .......................... ...................603 ...................603 .................... .................... .................... ...................0 .................. ...................603 .................. .................. ...............0 .................. 08/25/2036 1FM.....
94984G AD 9 WELLS FARGO MBS TR SER 2006-AR12 CL 2A1... ..... 03/01/2014 Paydown..................................... .......................... ............225,466 ............236,425 ............181,016 ............181,016 .................... ........44,450 .................... ..........44,450 .................. ............225,466 .................. .................. ...............0 .................. 09/25/2036 1FM.....
94984G AD 9 WELLS FARGO MBS TR SER 2006-AR12 CL 2A1... ..... 03/25/2014 Capital Distribution...................... .......................... ..............27,801 .......................... ..............27,801 ..............27,801 .................... .................... .................... ...................0 .................. ..............27,801 .................. .................. ...............0 .................. 09/25/2036 1FM.....
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94984M AB 0 WELLS FARGO MBS TR SER 2006-AR14 CL 1A2... ..... 03/01/2014 Paydown..................................... .......................... ............451,365 ............451,365 ............363,477 ............363,477 .................... ........87,888 .................... ..........87,888 .................. ............451,365 .................. .................. ...............0 .................. 10/25/2036 1FM.....
94984M AB 0 WELLS FARGO MBS TR SER 2006-AR14 CL 1A2... ..... 03/25/2014 Capital Distribution...................... .......................... ............111,354 .......................... ............111,354 ............111,354 .................... .................... .................... ...................0 .................. ............111,354 .................. .................. ...............0 .................. 10/25/2036 1FM.....
94984M AP 9 WELLS FARGO MBS TR SER 2006-AR14 CL 2A3... ..... 03/01/2014 Paydown..................................... .......................... ............512,722 ............537,496 ............436,296 ............436,296 .................... ........76,425 .................... ..........76,425 .................. ............512,722 .................. .................. ...............0 .................. 10/25/2036 1FM.....
94984M AP 9 WELLS FARGO MBS TR SER 2006-AR14 CL 2A3... ..... 03/25/2014 Capital Distribution...................... .......................... ..............87,087 .......................... ..............87,087 ..............87,087 .................... .................... .................... ...................0 .................. ..............87,087 .................. .................. ...............0 .................. 10/25/2036 1FM.....
94984X AS 9 WELLS FARGO MBS TR SER 2007-2 CL 1A17........ ..... 03/01/2014 Paydown..................................... .......................... ............355,364 ............439,766 ............434,144 ............418,521 ........15,622 .......(78,779) .................... .........(63,157) .................. ............355,364 .................. .................. ...............0 .................. 03/25/2037 4FM.....
94984X AS 9 WELLS FARGO MBS TR SER 2007-2 CL 1A17........ ..... 03/25/2014 Capital Distribution...................... .......................... ............274,934 .......................... ............274,934 ............274,934 .................... .................... .................... ...................0 .................. ............274,934 .................. .................. ...............0 .................. 03/25/2037 4FM.....
94984X AZ 3 WELLS FARGO MBS TR SER 2007-2 CL 2A1   6..... ..... 03/01/2014 Paydown..................................... .......................... ............773,403 ............933,353 ............736,724 ............736,724 .................... ........36,678 .................... ..........36,678 .................. ............773,403 .................. .................. ...............0 .................. 03/25/2037 1FM.....
94984X AZ 3 WELLS FARGO MBS TR SER 2007-2 CL 2A1   6..... ..... 03/25/2014 Capital Distribution...................... .......................... ............722,173 .......................... ............722,173 ............722,173 .................... .................... .................... ...................0 .................. ............722,173 .................. .................. ...............0 .................. 03/25/2037 1FM.....
94985J BV 1 WELLS FARGO MBS TR SER 2007-7 CL A44   6..... ..... 03/01/2014 Paydown..................................... .......................... .........1,474,347 .........2,439,836 .........2,210,565 .........2,210,565 .................... .....(736,218) .................... .......(736,218) .................. .........1,474,347 .................. .................. ...............0 .................. 06/25/2037 1FM.....
94985J BV 1 WELLS FARGO MBS TR SER 2007-7 CL A44   6..... ..... 03/25/2014 Capital Distribution...................... .......................... .........1,582,927 .......................... .........1,582,927 .........1,582,927 .................... .................... .................... ...................0 .................. .........1,582,927 .................. .................. ...............0 .................. 06/25/2037 1FM.....
94986D AA 0 WELLS FARGO MBS TR SER 2007-AR5 CL A1....... ..... 03/01/2014 Paydown..................................... .......................... ............791,487 ............909,246 ............709,059 ............709,059 .................... ........82,428 .................... ..........82,428 .................. ............791,487 .................. .................. ...............0 .................. 10/25/2037 1FM.....
94986D AA 0 WELLS FARGO MBS TR SER 2007-AR5 CL A1....... ..... 03/25/2014 Various....................................... .......................... ............233,850 .......................... ............233,850 ............233,850 .................... .................... .................... ...................0 .................. ............233,850 .................. .................. ...............0 .................. 10/25/2037 1FM.....
959802 AJ 8 WESTN UNION CO SR UNSECD NT   6.500% 02/.. ..... 02/26/2014 Maturity...................................... .......................... .........9,945,000 .........9,945,000 .......10,560,794 .........9,967,148 .................... .......(22,148) .................... .........(22,148) .................. .........9,945,000 .................. .................. ...............0 .....323,213 02/26/2014 2FE......
962166 BW 3 WEYERHAEUSER CO BD   4.625% 09/15/23........... ..... 03/21/2014 BARCLAYS SEC........................ .......................... .........1,039,650 .........1,000,000 ............998,980 ............999,000 .................... ...............17 .................... .................17 .................. ............999,017 .................. ......40,633 ......40,633 ......24,024 09/15/2023 2FE......
97181# GL 1 WILMINGTON TR CO NT 1999-A SER C (OLIN C.... ..... 03/31/2014 Redemption      100.0000............ .......................... ..............17,602 ..............17,602 ..............17,602 ..............17,602 .................... .................... .................... ...................0 .................. ..............17,602 .................. .................. ...............0 ...........243 12/31/2021 3...........
97181# GS 6 WILMINGTON TR CO NT 1999-A SER D (OLIN C.... ..... 03/31/2014 Redemption      100.0000............ .......................... ..............12,220 ..............12,220 ..............12,220 ..............12,220 .................... .................... .................... ...................0 .................. ..............12,220 .................. .................. ...............0 ...........165 12/31/2021 3...........
97181# GT 4 WILMINGTON TR CO NTS 1999-A SER E (OLIN..... ..... 03/31/2014 Redemption      100.0000............ .......................... ..............12,361 ..............12,361 ..............12,361 ..............12,361 .................... .................... .................... ...................0 .................. ..............12,361 .................. .................. ...............0 ...........174 12/31/2021 3...........
98212B AD 5 WPX ENERGY INC SR UNSECD BD   6.000% 01/... ..... 01/15/2014 Various....................................... .......................... .........2,133,304 .........2,136,000 .........2,136,000 .........2,136,000 .................... .................... .................... ...................0 .................. .........2,136,000 .................. .......(2,696) .......(2,696) ......64,665 01/15/2022 3FE......
G5769* AA 1 MAGNUM FILMS LLC/SPC TERM LN FAC   4.500... ..... 01/10/2014 Redemption      100.0000............ .......................... ..............71,700 ..............71,700 ..............71,341 .......................... .................... .................... .................... ...................0 .................. ..............71,341 .................. ...........359 ...........359 .................. 10/01/2021 1FE......
097751 AY 7 BOMBARDIER INC SR UNSECD NT   5.750% 03/... A.. 02/10/2014 Various....................................... .......................... .........1,354,000 .........1,354,000 .........1,357,319 .........1,356,876 .................... ..............(33) .................... ................(33) .................. .........1,356,843 .................. .......(2,843) .......(2,843) ......32,007 03/15/2022 3FE......
097751 BF 7 BOMBARDIER INC SR UNSECD BD   6.125% 01/... A.. 02/10/2014 Various....................................... .......................... .........1,030,336 .........1,030,000 .........1,054,334 .........1,052,543 .................... ............(227) .................... ..............(227) .................. .........1,052,315 .................. .....(21,979) .....(21,979) ......36,451 01/15/2023 3FE......
109286 AA 2 BRIGHTON BEACH PWR LP SR SECD NT   6.924.. C.. 03/31/2014 Redemption      100.0000............ .......................... ............421,582 ............421,582 ............296,999 ............438,547 .................... .................... .................... ...................0 ...(141,548) ............421,582 .....124,583 .................. .....124,583 ........7,298 03/31/2024 1...........
136454 AB 1 CDN PAC RAIL CO PASSTHRU CTF 1997-A2 (AB.. A.. 01/13/2014 Maturity...................................... .......................... .........5,000,000 .........5,000,000 .........5,000,000 .........5,000,000 .................... .................... .................... ...................0 .................. .........5,000,000 .................. .................. ...............0 .....382,500 01/13/2014 2FE......
452892 AA 0 IMPERIAL METALS CORP SR UNSECD BD   7.00.. A.. 03/11/2014 STERN AGEE & LEACH............. .......................... ..............91,463 ..............90,000 ..............90,000 .......................... .................... .................... .................... ...................0 .................. ..............90,000 .................. ........1,463 ........1,463 .............35 03/15/2019 4FE......
89346D AE 7 TRANSALTA CORP SR NT   6.500% 03/15/40......... A.. 02/28/2014 Wells Fargo................................ .......................... .........1,264,320 .........1,233,000 .........1,216,330 .........1,217,117 .................... ...............38 .................... .................38 .................. .........1,217,155 .................. ......47,165 ......47,165 ......37,068 03/15/2040 2FE......
00163E AJ 1 ALM VI LTD SER 2012-6A CL B2 (CLO)   5.0........... F... 03/25/2014 Capital Distribution...................... .......................... ............188,250 .......................... ............188,250 ............188,250 .................... .................... .................... ...................0 .................. ............188,250 .................. .................. ...............0 .................. 06/14/2023 1FE......

02364W AF 2 AMER MOVIL SAB DE CV GTD NT   5.500% 03/..... F... 03/01/2014 Various....................................... .......................... .........5,705,000 .........5,705,000 .........5,595,072 .........5,707,046 .................... .........(2,046) .................... ...........(2,046) .................. .........5,705,000 .................. .................. ...............0 .....156,888 03/01/2014 1FE......
036510 AA 3 ANSONIA CDO LTD SER 2006-1A CL AFL   0.4....... F... 02/28/2014 Paydown..................................... .......................... ............151,613 ............309,484 ...................860 ...................860 .................... ......150,753 .................... ........150,753 .................. ............151,613 .................. .................. ...............0 .................. 07/28/2046 1AM.....
036510 AA 3 ANSONIA CDO LTD SER 2006-1A CL AFL   0.4....... F... 03/01/2014 Capital Distribution...................... .......................... ............205,274 .......................... ............205,274 ............205,274 .................... .................... .................... ...................0 .................. ............205,274 .................. .................. ...............0 .................. 07/28/2046 1AM.....
03877V AA 3 ARBOR RLTY SECS LLC SER 2004-1A CL A (CD... F... 01/21/2014 Paydown..................................... .......................... .........4,651,610 .........4,651,610 .........1,953,676 .........4,612,982 .................... ........38,629 .................... ..........38,629 .................. .........4,651,610 .................. .................. ...............0 ........8,227 02/21/2040 2AM.....
03969A AB 6 ARDAGH PKG FIN PLC SECD BD   4.875% 11/1..... F... 01/17/2014 Various....................................... .......................... .........2,504,800 .........2,480,000 .........2,533,890 .........2,530,261 .................... .......(25,461) .................... .........(25,461) .................. .........2,504,800 .................. .................. ...............0 ......20,822 11/15/2022 4FE......

05473W AA 4 AYRESOME CDO I LTD SER 2005-1A CL A1A........ F... 03/08/2014 Paydown..................................... .......................... .........1,127,305 .........1,127,305 ............549,414 ............549,414 .................... ......577,891 .................... ........577,891 .................. .........1,127,305 .................. .................. ...............0 .................. 12/08/2045 6FE......
05473W AA 4 AYRESOME CDO I LTD SER 2005-1A CL A1A........ F... 03/25/2014 Capital Distribution...................... .......................... ..............47,147 .......................... ..............47,147 ..............47,147 .................... .................... .................... ...................0 .................. ..............47,147 .................. .................. ...............0 .................. 12/08/2045 6FE......
05966U AH 7 BANCO SANTANDER SA SR UNSECD NT   4.250% F... 01/16/2014 Various....................................... .......................... ............814,516 ............785,000 ............809,030 ............800,409 .................... ............(420) .................... ..............(420) .................. ............799,988 .................. ......14,528 ......14,528 ......17,423 01/14/2016 2FE......
059895 AP 7 BANGKOK BK PCL BD   3.300% 10/03/18................ F... 03/13/2014 JP MORGAN SEC -LDN............. .......................... .........5,046,500 .........5,000,000 .........4,994,750 .........4,994,991 .................... .............206 .................... ...............206 .................. .........4,995,197 .................. ......51,303 ......51,303 ......76,083 10/03/2018 2FE......
085558 AA 2 BERNOULLI HG CDO I LTD SER 2006-1A CL A1.... F... 03/25/2014 Capital Distribution...................... .......................... ............270,724 .......................... ............270,724 ............270,724 .................... .................... .................... ...................0 .................. ............270,724 .................. .................. ...............0 .................. 07/05/2042 6FE......
16952U AA 5 CHINA OIL & GAS GRP LTD SR UNSECD BD   5.... F... 01/22/2014 Various....................................... .......................... .........1,510,556 .........1,515,000 .........1,545,088 .........1,541,390 .................... ............(397) .................... ..............(397) .................. .........1,540,993 .................. .....(30,437) .....(30,437) ......20,326 04/25/2018 3FE......
212058 AA 9 BANCO CONTL SA SR TR SR UNSECD LPN   5.5.. F... 02/10/2014 Barclays EM............................... .......................... ............520,000 ............500,000 ............547,500 ............543,560 .................... ............(657) .................... ..............(657) .................. ............542,903 .................. .....(22,903) .....(22,903) ........6,493 11/18/2020 4AM.....
22606P AB 2 CREST G-STAR 2001-1 LP 2ND PRIORITY NT C.... F... 02/28/2014 Paydown..................................... .......................... ............415,707 ............415,707 ............415,472 ............415,707 .................... .................... .................... ...................0 .................. ............415,707 .................. .................. ...............0 ........7,358 11/28/2035 4AM.....
22608U AG 8 CREST 2003-2 LTD 2ND PRIORITY NT CL B2 (...... F... 03/28/2014 Paydown..................................... .......................... ............267,386 ............267,386 ............267,386 ............267,386 .................... .................... .................... ...................0 .................. ............267,386 .................. .................. ...............0 ........3,499 12/28/2038 2AM.....
26545Q AA 7 DUNHILL ABS CDO LTD SER 2004-1A CL A1VA..... F... 01/04/2014 Paydown..................................... .......................... ................1,941 ................1,941 ...................841 ...................841 .................... ..........1,100 .................... ............1,100 .................. ................1,941 .................. .................. ...............0 .................. 01/04/2041 6FE......
26545Q AA 7 DUNHILL ABS CDO LTD SER 2004-1A CL A1VA..... F... 01/06/2014 Capital Distribution...................... .......................... .....................88 .......................... .....................88 .....................88 .................... .................... .................... ...................0 .................. .....................88 .................. .................. ...............0 .................. 01/04/2041 6FE......
26545Q AQ 2 DUNHILL ABS CDO LTD SER 2004-1A CL A1NV..... F... 01/04/2014 Paydown..................................... .......................... .........2,019,824 .........2,019,824 ............878,494 ............878,494 .................... ....1,141,329 .................... .....1,141,329 .................. .........2,019,824 .................. .................. ...............0 .................. 01/04/2041 6FE......
26545Q AQ 2 DUNHILL ABS CDO LTD SER 2004-1A CL A1NV..... F... 01/06/2014 Capital Distribution...................... .......................... ..............91,211 .......................... ..............91,211 ..............91,211 .................... .................... .................... ...................0 .................. ..............91,211 .................. .................. ...............0 .................. 01/04/2041 6FE......
26835P AC 4 EDP FIN BV SR UNSECD NT   4.900% 10/01/1....... F... 01/10/2014 Various....................................... .......................... .........2,374,125 .........2,320,000 .........2,348,643 .........2,338,588 .................... ..............(91) .................... ................(91) .................. .........2,338,497 .................. ......35,628 ......35,628 ......31,880 10/01/2019 3FE......
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29268B AE 1 ENEL FIN INTL NV SR UNSECD NT   5.125% 1...... F... 01/30/2014 MORGAN STANLEY & CO......... .......................... .........4,125,128 .........3,800,000 .........3,783,280 .........3,789,340 .................... .............149 .................... ...............149 .................. .........3,789,489 .................. .....335,639 .....335,639 ......63,294 10/07/2019 2FE......
30251G AA 5 FMG RES AUG06 PTY LTD SR NT   7.000% 11/...... F... 03/14/2014 Call      103.5000........................ .......................... ............377,775 ............365,000 ............370,931 ............366,699 .................... ........11,076 .................... ..........11,076 .................. ............377,775 .................. .................. ...............0 ........9,439 11/01/2015 3FE......
303109 AA 0 FAGE DAIRY INDS SA SR UNSECD NT   9.875%... R.. 01/22/2014 Various....................................... .......................... .........1,086,300 .........1,020,000 .........1,062,589 .........1,058,092 .................... ............(311) .................... ..............(311) .................. .........1,057,781 .................. ......28,519 ......28,519 ......48,712 02/01/2020 4FE......
38741Y DG 1 GRANITE MASTR ISSUER PLC SER 2007-1 CL 3... F... 03/20/2014 Paydown..................................... .......................... ............108,847 ............108,847 ..............93,268 ..............99,990 .................... ..........8,858 .................... ............8,858 .................. ............108,847 .................. .................. ...............0 .............66 12/20/2054 1FE......
46611D AA 3 JBS INVTS GMBH SR UNSECD BD   7.750% 10/.... F... 01/24/2014 J.P. MORGAN SEC INC............. .......................... ............525,861 ............506,000 ............506,000 ............506,000 .................... .................... .................... ...................0 .................. ............506,000 .................. ......19,861 ......19,861 ........9,913 10/28/2020 3FE......
48205M AA 1 JUPITER HG CDO LTD SER 2004-1A CL A1A......... F... 01/06/2014 Paydown..................................... .......................... .........1,233,506 .........1,233,506 .........1,004,665 ............988,574 ........21,802 ......223,130 .................... ........244,932 .................. .........1,233,506 .................. .................. ...............0 ........1,705 01/04/2041 6FE......
50178R AB 7 LBG CAP NO 1 PLC SR SUB BD   7.875% 11/0....... F... 03/07/2014 Various....................................... .......................... .........3,323,589 .........3,000,000 .........2,111,625 .........2,240,269 .................... ........13,138 .................... ..........13,138 .................. .........2,253,407 .................. ..1,070,182 ..1,070,182 ......85,625 11/01/2020 3FE......
63859W AB 5 NATIONWIDE BLDG SOC SUB MTN   5.250% 01/... F... 01/15/2014 Maturity...................................... .......................... .........7,500,000 .........7,500,000 .........7,489,500 .........7,499,953 .................... ...............47 .................... .................47 .................. .........7,500,000 .................. .................. ...............0 .....196,875 01/15/2014 2FE......
67102V AN 7 OAK HILL CR PTNRS VI LTD SER 2012-6A CL....... F... 02/18/2014 Capital Distribution...................... .......................... ..............43,410 .......................... ..............43,410 ..............43,410 .................... .................... .................... ...................0 .................. ..............43,410 .................. .................. ...............0 .................. 05/15/2023 1FE......
67576G AA 5 ODEBRECHT OFFSHR DRILL FIN LTD SR SECD B F... 03/01/2014 Redemption      100.0000............ .......................... ............175,500 ............175,500 ............175,489 ............175,493 .................... .................6 .................... ...................6 .................. ............175,498 .................. ...............2 ...............2 ........3,093 10/01/2022 2FE......
73180Y AA 2 POLYUS GOLD INTL LTD SR UNSECD BD   5.62... F... 02/03/2014 Various....................................... .......................... .........1,449,600 .........1,510,000 .........1,510,000 .........1,510,000 .................... .................... .................... ...................0 .................. .........1,510,000 .................. .....(60,400) .....(60,400) ......22,886 04/29/2020 3FE......
746869 BA 3 PUTNAM STRUCT PROD CDO LTD SER 2002-1A C F... 03/17/2014 Paydown..................................... .......................... .........1,892,757 .........1,892,757 .........1,684,925 .........1,697,488 .................... ......195,268 .................... ........195,268 .................. .........1,892,757 .................. .................. ...............0 ........1,799 07/15/2038 1AM.....
75405T AA 7 RAS LAFFAN LNG LTD II BD SER A   5.298%......... F... 03/31/2014 Various....................................... .......................... ............450,000 ............450,000 ............433,852 ............442,664 .................... .............541 .................... ...............541 .................. ............443,205 .................. ........6,795 ........6,795 ......11,921 09/30/2020 1FE......
77879R AA 4 ROTOR ENGINES SECUR LTD NT 2011-1B (ABS).. F... 03/15/2014 Redemption      100.0000............ .......................... ............151,191 ............151,191 ............151,191 ............151,191 .................... .................... .................... ...................0 .................. ............151,191 .................. .................. ...............0 ........1,803 09/15/2023 2FE......
77879R AB 2 ROTOR ENGINES SECUR LTD NT 2011-1A (ABS).. F... 03/15/2014 Redemption      100.0000............ .......................... ..............39,380 ..............39,380 ..............39,380 ..............39,380 .................... .................... .................... ...................0 .................. ..............39,380 .................. .................. ...............0 ...........511 07/15/2028 1FE......
785712 AA 8 SABLE INTL FIN LTD SR SECD NT   7.750% 0........ F... 02/28/2014 Call      103.8750........................ .......................... ............623,250 ............600,000 ............609,250 ............605,297 .................... ........17,953 .................... ..........17,953 .................. ............623,250 .................. .................. ...............0 ......24,929 02/15/2017 3FE......
80629Q AA 3 SCHAHIN II FIN CO SPV LTD SR SECD NT   5....... F... 03/25/2014 Paydown..................................... .......................... ............175,664 ............175,664 ............175,664 ............175,664 .................... .................... .................... ...................0 .................. ............175,664 .................. .................. ...............0 ........5,199 09/25/2023 2FE......
87927V AL 2 TELECOM ITALIA CAP GTD NT   4.950% 09/30...... F... 03/18/2014 HSBC......................................... .......................... .........1,019,972 .........1,000,000 ............953,958 ............994,055 .................... ..........1,713 .................... ............1,713 .................. ............995,768 .................. ......24,205 ......24,205 ......23,513 09/30/2014 3FE......
91912E AA 3 VALE SA BD   5.625% 09/11/42................................ F... 02/28/2014 JPMorgan EM............................. .......................... .........1,853,280 .........2,000,000 .........1,812,040 .........1,813,295 .................... .............405 .................... ...............405 .................. .........1,813,700 .................. ......39,580 ......39,580 ......54,375 09/11/2042 2FE......
G52515 AK 2 KENSINGTON MTG SECS PLC SER 2007-1X CL A. F... 03/14/2014 Paydown..................................... .......................... ..............53,984 ..............53,984 ..............37,260 ..............30,231 .................... ........23,753 .................... ..........23,753 .................. ..............53,984 .................. .................. ...............0 .......(1,941) 06/14/2040 1FE......
G62589 AA 7 MONEY PTNRS SECS PLC SER 2X CL A2C   0.7... F... 02/14/2014 Paydown..................................... .......................... ............138,372 ............138,372 ............117,616 ............124,915 .................... ........13,457 .................... ..........13,457 .................. ............138,372 .................. .................. ...............0 ...........261 05/14/2039 1FE......
G6258E AE 8 MONEY PTNRS SECS PLC SER 3X CL A2C   0.4... F... 03/14/2014 Paydown..................................... .......................... ..............57,400 ..............57,400 ..............51,931 ..............51,931 .................... ..........5,469 .................... ............5,469 .................. ..............57,400 .................. .................. ...............0 .................. 09/14/2039 1FE......
G6258E AE 8 MONEY PTNRS SECS PLC SER 3X CL A2C   0.4... F... 03/25/2014 Capital Distribution...................... .......................... ................2,607 .......................... ................2,607 ................2,607 .................... .................... .................... ...................0 .................. ................2,607 .................. .................. ...............0 .................. 09/14/2039 1FE......
G6682P AB 5 NOVATEK FIN LTD SR UNSECD NT   5.326% 02.... F... 03/21/2014 Various....................................... .......................... ............807,005 ............770,000 ............833,837 ............811,174 .................... .........(4,169) .................... ...........(4,169) .................. ............807,005 .................. .................. ...............0 ......25,973 02/03/2016 2FE......
G6908R AF 0 PARAGON MTGS PLC SER 15X CL A2C   0.453%.. F... 03/17/2014 Paydown..................................... .......................... ..............14,041 ..............14,041 ..............10,545 ..............11,026 .................... ..........3,016 .................... ............3,016 .................. ..............14,041 .................. .................. ...............0 .............16 12/15/2039 1FE......
G7218L AA 7 PFD RESI SECS PLC SER 8X CL A1B   0.474%...... F... 03/17/2014 Paydown..................................... .......................... ................9,158 ................9,158 ................7,784 ................8,150 .................... ..........1,008 .................... ............1,008 .................. ................9,158 .................. .................. ...............0 .............11 12/15/2042 1FE......
G75907 AB 4 RMAC PLC SER 2005-NS2X CL A2B   0.454% 0...... F... 03/12/2014 Paydown..................................... .......................... ..............21,424 ..............21,424 ..............18,020 ..............18,397 .................... ..........3,027 .................... ............3,027 .................. ..............21,424 .................. .................. ...............0 .............25 09/12/2037 1FE......
G88696 AB 8 TIB CD RCVBLS FDG CO LTD SR SECD NT (ABS.. F... 01/06/2014 Redemption      100.0000............ .......................... ............239,628 ............239,628 ............216,863 ............239,460 .................... .............168 .................... ...............168 .................. ............239,628 .................. .................. ...............0 ...........299 01/05/2014 2AM.....

G9365# AA 7
VILLAGE ROADSHOW FILMS LTD ULT FAC
TRANC F... 01/10/2014 J.P. MORGAN SEC INC............. .......................... .........3,015,000 .........3,000,000 .........2,970,000 .........2,972,799 .................... .............123 .................... ...............123 .................. .........2,972,922 .................. ......42,078 ......42,078 ......34,149 10/01/2021 1FE......

G9365# AA 7
VILLAGE ROADSHOW FILMS LTD ULT FAC
TRANC F... 01/01/2014 Redemption      100.0000............ .......................... ..............29,167 ..............29,167 ..............28,875 ..............28,902 .................... .................... .................... ...................0 .................. ..............28,902 .................. ...........264 ...........264 .................. 10/01/2021 1FE......

L8038* AA 4 SBM BALEIA AZUL S A R L SR SECD NT   5.5........ F... 03/15/2014 Redemption      100.0000............ .......................... ............113,000 ............113,000 ............113,000 ............113,000 .................... .................... .................... ...................0 .................. ............113,000 .................. .................. ...............0 ........1,554 09/15/2027 2FE......
L8084D AC 4 SB CAP SA SR UNSECD LPN   5.499% 07/07/1...... F... 03/06/2014 Various....................................... .......................... .........1,315,125 .........1,260,000 .........1,362,862 .........1,318,174 .................... .........(7,211) .................... ...........(7,211) .................. .........1,310,963 .................. ........4,162 ........4,162 ......46,961 07/07/2015 3AM.....

M8221W AA 9 RAS LAFFAN LNG CO LTD II SR SECD BD   5........ F... 03/31/2014 Various....................................... .......................... ..............78,975 ..............78,975 ..............89,342 ..............87,664 .................... ............(572) .................... ..............(572) .................. ..............87,092 .................. .......(8,117) .......(8,117) ........2,092 09/30/2020 1FE......
35804G AJ 7 FRESENIUS US FINANCE II INC BD   4.250%......... ..... 02/11/2014 J.P. MORGAN SEC INC............. .......................... ..............90,338 ..............90,000 ..............90,000 .......................... .................... .................... .................... ...................0 .................. ..............90,000 .................. ...........338 ...........338 .................. 02/01/2021 3FE......
P4987V AU 7 GRUPO TELEVISA SA SR UNSECD EMTN   7.250. D.. 03/04/2014 MORGAN STANLEY & CO......... .......................... ............148,036 ............186,796 ............205,543 ............188,991 .................... .................1 .................... ...................1 ......16,555 ............186,301 .....(19,246) .....(38,265) .....(57,511) ........4,251 05/14/2043 2FE......

3899999.  Total Bonds - Industrial and Miscellaneous.................................................................................................................................................. .....553,864,693 .....561,100,268 .....537,844,138 .....526,206,466 ......208,546 ....3,920,290 .................0 .....4,128,836 ...(124,993) .....543,797,667 .....105,337 10,067,023 10,172,360 ..8,914,642 ......XXX... ..XXX....
Bonds - Hybrid Securities

749274 AA 4 RBS CAP TR I PERP TR PRD SECS   2.099% 0...... ..... 03/31/2014 Maturity...................................... .......................... .........4,876,000 .........4,876,000 .........4,876,000 .........4,876,000 .................... .................... .................... ...................0 .................. .........4,876,000 .................. .................. ...............0 ......26,313 03/31/2014 4AM.....
4899999.  Total Bonds - Hybrid Securities................................................................................................................................................................... .........4,876,000 .........4,876,000 .........4,876,000 .........4,876,000 .................0 .................0 .................0 ...................0 ...............0 .........4,876,000 ...............0 ...............0 ...............0 ......26,313 ......XXX... ..XXX....
Bonds - Parent, Subsidiaries and Affiliates  

12516# AG 3
CEF LEASE HLDG LLC NON-REC NT
AMND(WTHRF ..... 03/01/2014 Redemption      100.0000............ .......................... ............424,179 ............424,179 ............424,179 ............424,179 .................... .................... .................... ...................0 .................. ............424,179 .................. .................. ...............0 ........3,395 07/01/2019 2...........

12516# AH 1 CEF LEASE HLDG LLC NON-REC NT (CC FORBES ..... 03/20/2014 Redemption      100.0000............ .......................... ..............79,484 ..............79,484 ..............79,484 ..............79,484 .................... .................... .................... ...................0 .................. ..............79,484 .................. .................. ...............0 ........1,066 08/20/2016 4...........
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12516# AJ 7 CEF LEASE HLDG LLC NON-REC NT (CC FORBES ..... 03/20/2014 Redemption      100.0000............ .......................... ..............54,825 ..............54,825 ..............54,825 ..............54,825 .................... .................... .................... ...................0 .................. ..............54,825 .................. .................. ...............0 ...........743 09/20/2016 4...........
12516# AK 4 CEF LEASE HLDG LLC NON-REC NT (CC FORBES ..... 03/01/2014 Redemption      100.0000............ .......................... ..............54,484 ..............54,484 ..............54,484 ..............54,484 .................... .................... .................... ...................0 .................. ..............54,484 .................. .................. ...............0 ...........733 10/01/2016 4...........
12516# AL 2 CEF LEASE HLDG LLC NON-REC NT (CC FORBES ..... 03/22/2014 Redemption      100.0000............ .......................... ..............24,198 ..............24,198 ..............24,198 ..............24,198 .................... .................... .................... ...................0 .................. ..............24,198 .................. .................. ...............0 ...........307 01/22/2017 4...........
12516# AM 0 CEF LEASE HLDG LLC NON REC NT (WTHRFD) (. ..... 03/01/2014 Redemption      100.0000............ .......................... ............121,532 ............121,532 ............121,532 ............121,532 .................... .................... .................... ...................0 .................. ............121,532 .................. .................. ...............0 ...........906 02/01/2020 2...........
12516# AN 8 CEF LEASE HLDG LLC NON REC NT (LIBERTY O. ..... 03/01/2014 Redemption      100.0000............ .......................... ............885,655 ............885,655 ............885,655 ............885,655 .................... .................... .................... ...................0 .................. ............885,655 .................. .................. ...............0 ......15,499 09/01/2016 4...........

5599999.  Total Bonds - Parent, Subsidiaries and Affiliates......................................................................................................................................... .........1,644,357 .........1,644,357 .........1,644,357 .........1,644,357 .................0 .................0 .................0 ...................0 ...............0 .........1,644,357 ...............0 ...............0 ...............0 ......22,649 ......XXX... ..XXX....
8399997.  Total Bonds - Part 4.................................................................................................................................................................................... .....605,240,896 .....610,255,796 .....590,307,240 .....576,866,865 ......208,546 ....3,770,143 .................0 .....3,978,689 .....(88,961) .....595,674,754 ......86,931 ..9,566,137 ..9,653,068 ..9,538,823 ......XXX... ..XXX....
8399999.  Total Bonds................................................................................................................................................................................................. .....605,240,896 .....610,255,796 .....590,307,240 .....576,866,865 ......208,546 ....3,770,143 .................0 .....3,978,689 .....(88,961) .....595,674,754 ......86,931 ..9,566,137 ..9,653,068 ..9,538,823 ......XXX... ..XXX....
Preferred Stocks - Industrial and Miscellaneous  

32054K 83 0 FIRST INDL RLTY TR INC PERP PFD G.................. ..... 03/31/2014 Call     1000.0000........................ .........3,125.000 .........3,125,000 .......................... .........1,172,750 .........1,172,750 .................... .................... .................... ...................0 .................. .........1,172,750 .................. ..1,952,250 ..1,952,250 .....113,063 ......XXX... P4VFE.
8499999.  Total Preferred Stocks - Industrial and Miscellaneous................................................................................................................................. .........3,125,000 ...........XXX........ .........1,172,750 .........1,172,750 .................0 .................0 .................0 ...................0 ...............0 .........1,172,750 ...............0 ..1,952,250 ..1,952,250 .....113,063 ......XXX... ..XXX....
8999997.  Total Preferred Stocks - Part 4.................................................................................................................................................................... .........3,125,000 ...........XXX........ .........1,172,750 .........1,172,750 .................0 .................0 .................0 ...................0 ...............0 .........1,172,750 ...............0 ..1,952,250 ..1,952,250 .....113,063 ......XXX... ..XXX....
8999999.  Total Preferred Stocks................................................................................................................................................................................. .........3,125,000 ...........XXX........ .........1,172,750 .........1,172,750 .................0 .................0 .................0 ...................0 ...............0 .........1,172,750 ...............0 ..1,952,250 ..1,952,250 .....113,063 ......XXX... ..XXX....
Common Stocks - Industrial and Miscellaneous  

31339# 11 1 FHLB NY COM B...................................................... ..... 01/14/2014 DIRECT...................................... ............450.000 ..............45,000 ............XXX....... ..............45,000 .......................... .................... .................... .................... ...................0 .................. ..............45,000 .................. .................. ...............0 .................. ......XXX... V..........
36319J AA 6 GALAXY X CLO LTD SER 2008-10A SUB NT  13..... F... 01/14/2014 Paydown..................................... ...2,809,181.830 .........2,809,182 ............XXX....... ............902,672 .......................... ......902,672 ....1,906,510 .................... .....2,809,182 .................. .........2,809,182 .................. .................. ...............0 ..2,027,838 ......XXX... V..........

9099999.  Total Common Stocks - Industrial and Miscellaneous.................................................................................................................................. .........2,854,182 ...........XXX........ ............947,672 .......................0 ......902,672 ....1,906,510 .................0 .....2,809,182 ...............0 .........2,854,182 ...............0 ...............0 ...............0 ..2,027,838 ......XXX... ..XXX....
9799997  Total Common Stocks - Part 4..................................................................................................................................................................... .........2,854,182 ...........XXX........ ............947,672 .......................0 ......902,672 ....1,906,510 .................0 .....2,809,182 ...............0 .........2,854,182 ...............0 ...............0 ...............0 ..2,027,838 ......XXX... ..XXX....
9799999.  Total Common Stocks................................................................................................................................................................................. .........2,854,182 ...........XXX........ ............947,672 .......................0 ......902,672 ....1,906,510 .................0 .....2,809,182 ...............0 .........2,854,182 ...............0 ...............0 ...............0 ..2,027,838 ......XXX... ..XXX....
9899999.  Total Preferred and Common Stocks........................................................................................................................................................... .........5,979,182 ...........XXX........ .........2,120,422 .........1,172,750 ......902,672 ....1,906,510 .................0 .....2,809,182 ...............0 .........4,026,932 ...............0 ..1,952,250 ..1,952,250 ..2,140,901 ......XXX... ..XXX....
9999999.  Total Bonds, Preferred and Common Stocks............................................................................................................................................... .....611,220,078 ...........XXX........ .....592,427,662 .....578,039,615 ....1,111,218 ....5,676,653 .................0 .....6,787,871 .....(88,961) .....599,701,686 ......86,931 11,518,387 11,605,318 11,679,724 ......XXX... ..XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide:  the number of such issues:...............0.
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Purchased Options - Hedging Other - Call Options and Warrants

SPX062114C1950....................... Variable Annuities........................ Exh  5....
Equity/In
dex CBOE................. ............................................... .03/12/2014 .06/21/2014 ...........15 ......2,925,000 ....1,950.0000  -   .................. ...........19,800 ....................... .................12,975 ....... ...........12,975 ............(6,825) ....................... ....................... ................... ....................... 0............. 0001.............

USM4C133.................................. Variable Annuities........................ Exh  5.... Interest.. CBT.................... 1UAUICTO4EQ4DO6ZH473. .02/21/2014 .05/23/2014 .........100 ....13,300,000 .......133.0000  -   .................. .........128,400 ....................... ...............165,625 ....... .........165,625 ...........37,225 ....................... ....................... ................... ....................... 0............. 0001.............
USM4C134.................................. Variable Annuities........................ Exh  5.... Interest.. CBT.................... 1UAUICTO4EQ4DO6ZH473. .02/12/2014 .05/23/2014 .........200 ....26,800,000 .......134.0000  -   .................. .........184,926 ....................... ...............237,500 ....... .........237,500 ...........52,574 ....................... ....................... ................... ....................... 0............. 0001.............

SPX062114C1900....................... Variable Annuities........................ Exh  5....
Equity/In
dex CBOE................. ............................................... .02/26/2014 .06/21/2014 .........100 ....19,000,000 ....1,900.0000  -   .................. .........250,100 ....................... ...............255,000 ....... .........255,000 .............4,900 ....................... ....................... ................... ....................... 0............. 0001.............

SPK4C1875................................. Variable Annuities........................ Exh  5....
Equity/In
dex CME................... SNZ2OJLFK8MNNCLQOF39 .01/22/2014 .05/16/2014 ...........60 ....28,125,000 ....1,875.0000  -   .................. .........450,225 ....................... ...............394,500 ....... .........394,500 ..........(55,725) ....................... ....................... ................... ....................... 0............. 0001.............

SPK4C1800................................. Variable Annuities........................ Exh  5....
Equity/In
dex CME................... SNZ2OJLFK8MNNCLQOF39 .02/04/2014 .05/16/2014 ...........20 ......9,000,000 ....1,800.0000  -   .................. .........146,075 ....................... ...............398,000 ....... .........398,000 .........251,925 ....................... ....................... ................... ....................... 0............. 0001.............

SPK4C1850................................. Variable Annuities........................ Exh  5....
Equity/In
dex CME................... SNZ2OJLFK8MNNCLQOF39 .02/18/2014 .05/16/2014 ...........60 ....27,750,000 ....1,850.0000  -   .................. .........525,225 ....................... ...............624,000 ....... .........624,000 ...........98,775 ....................... ....................... ................... ....................... 0............. 0001.............

SPXCL1550A............................... Variable Annuities........................ Exh  5....
Equity/In
dex CBOE................. ............................................... .01/10/2012 .12/20/2014 ...........20 ......3,100,000 ....1,550.0000 .........148,000  -   .................. ....................... ...............647,000 ....... .........647,000 ...........30,600 ....................... ....................... ................... ....................... 0............. 0001.............

SPX122014C1700....................... Variable Annuities........................ Exh  5....
Equity/In
dex CBOE................. ............................................... .05/17/2013 .12/20/2014 ...........50 ......8,500,000 ....1,700.0000 .........515,000  -   .................. ....................... ...............986,000 ....... .........986,000 ...........35,000 ....................... ....................... ................... ....................... 0............. 0001.............

SPXCL1625................................. Variable Annuities........................ Exh  5....
Equity/In
dex CBOE................. ............................................... .03/21/2013 .12/19/2015 ...........50 ......8,125,000 ....1,625.0000 .........595,000  -   .................. ....................... ............1,441,500 ....... ......1,441,500 .............6,500 ....................... ....................... ................... ....................... 0............. 0001.............

0089999.  Total-Purchased Options-Hedging Other-Call Options and Warrants.................................................................................................. ............................................................................................................ ......1,258,000 ......1,704,751 ....................0 ............5,162,100 XXX ......5,162,100 .........454,949 ....................0 ....................0 ................0 ....................0 ....XXX.... ........XXX......
Purchased Options - Hedging Other - Put Options

SPJ4P1700.................................. Variable Annuities........................ Exh  5....
Equity/In
dex CME................... SNZ2OJLFK8MNNCLQOF39 .12/11/2013 .04/17/2014 ...........40 ....17,000,000 ....1,700.0000 .........335,150  -   .................. ....................... ...................9,000 ....... .............9,000 ........(166,000) ....................... ....................... ................... ....................... 0............. 0001.............

SPX062114P1700....................... Variable Annuities........................ Exh  5....
Equity/In
dex CBOE................. ............................................... .03/05/2014 .06/21/2014 ...........25 ......4,250,000 ....1,700.0000  -   .................. ...........42,075 ....................... .................27,375 ....... ...........27,375 ..........(14,700) ....................... ....................... ................... ....................... 0............. 0001.............

SPX062114P1700....................... Variable Annuities........................ Exh  5....
Equity/In
dex CBOE................. ............................................... .03/17/2014 .06/21/2014 ...........25 ......4,250,000 ....1,700.0000  -   .................. ...........44,025 ....................... .................27,375 ....... ...........27,375 ..........(16,650) ....................... ....................... ................... ....................... 0............. 0001.............

USM4P129.................................. Variable Annuities........................ Exh  5.... Interest.. CBT.................... 1UAUICTO4EQ4DO6ZH473. .02/12/2014 .05/23/2014 .........100 ....12,900,000 .......129.0000  -   .................. .........153,400 ....................... .................29,688 ....... ...........29,688 ........(123,712) ....................... ....................... ................... ....................... 0............. 0001.............

SPX122014P1550....................... Variable Annuities........................ Exh  5....
Equity/In
dex CBOE................. ............................................... .07/31/2013 .12/20/2014 ...........15 ......2,325,000 ....1,550.0000 .........135,000  -   .................. ....................... .................36,300 ....... ...........36,300 ..........(20,100) ....................... ....................... ................... ....................... 0............. 0001.............

SPXPT1450C.............................. Variable Annuities........................ Exh  5....
Equity/In
dex CBOE................. ............................................... .04/09/2013 .12/20/2014 ...........25 ......3,625,000 ....1,450.0000 .........283,500  -   .................. ....................... .................38,375 ....... ...........38,375 ..........(23,375) ....................... ....................... ................... ....................... 0............. 0001.............

SPXPT1450C.............................. Variable Annuities........................ Exh  5....
Equity/In
dex CBOE................. ............................................... .05/06/2013 .12/20/2014 ...........25 ......3,625,000 ....1,450.0000 .........225,000  -   .................. ....................... .................38,375 ....... ...........38,375 ..........(23,375) ....................... ....................... ................... ....................... 0............. 0001.............

USM4P130.................................. Variable Annuities........................ Exh  5.... Interest.. CBT.................... 1UAUICTO4EQ4DO6ZH473. .02/21/2014 .05/23/2014 .........100 ....13,000,000 .......130.0000  -   .................. .........150,275 ....................... .................46,875 ....... ...........46,875 ........(103,400) ....................... ....................... ................... ....................... 0............. 0001.............

SPX062114P1725....................... Variable Annuities........................ Exh  5....
Equity/In
dex CBOE................. ............................................... .03/17/2014 .06/21/2014 .........100 ....17,250,000 ....1,725.0000  -   .................. .........212,100 ....................... ...............134,500 ....... .........134,500 ..........(77,600) ....................... ....................... ................... ....................... 0............. 0001.............

SPX122014P1575....................... Variable Annuities........................ Exh  5....
Equity/In
dex CBOE................. ............................................... .07/10/2013 .12/20/2014 .........100 ....15,750,000 ....1,575.0000 ......1,186,000  -   .................. ....................... ...............271,000 ....... .........271,000 ........(145,000) ....................... ....................... ................... ....................... 0............. 0001.............

SPXPT1475D.............................. Variable Annuities........................ Exh  5....
Equity/In
dex CBOE................. ............................................... .03/21/2013 .12/19/2015 ...........50 ......7,375,000 ....1,475.0000 .........925,000  -   .................. ....................... ...............283,500 ....... .........283,500 ..........(80,000) ....................... ....................... ................... ....................... 0............. 0001.............

0099999.  Total-Purchased Options-Hedging Other-Put Options......................................................................................................................... ............................................................................................................ ......3,089,650 .........601,875 ....................0 ...............942,363 XXX .........942,363 ........(793,912) ....................0 ....................0 ................0 ....................0 ....XXX.... ........XXX......
0149999.  Total-Purchased Options-Hedging Other............................................................................................................................................. ............................................................................................................ ......4,347,650 ......2,306,626 ....................0 ............6,104,463 XXX ......6,104,463 ........(338,963) ....................0 ....................0 ................0 ....................0 ....XXX.... ........XXX......
0369999.  Total-Purchased Options-Call Options and Warrants.......................................................................................................................... ............................................................................................................ ......1,258,000 ......1,704,751 ....................0 ............5,162,100 XXX ......5,162,100 .........454,949 ....................0 ....................0 ................0 ....................0 ....XXX.... ........XXX......
0379999.  Total-Purchased Options-Put Options.................................................................................................................................................. ............................................................................................................ ......3,089,650 .........601,875 ....................0 ...............942,363 XXX .........942,363 ........(793,912) ....................0 ....................0 ................0 ....................0 ....XXX.... ........XXX......
0429999.  Total-Purchased Options...................................................................................................................................................................... ............................................................................................................ ......4,347,650 ......2,306,626 ....................0 ............6,104,463 XXX ......6,104,463 ........(338,963) ....................0 ....................0 ................0 ....................0 ....XXX.... ........XXX......

Swaps - Hedging Other - Interest Rate

Asset Swap - 426209...................
Bond Portfolio Hedge -
109286AA2

SCH D
P1

Interest
Rate

AIG Financial
Products Corp. 9PO87UV78U1JHLR68X04... .09/10/2002 .04/01/2024 ................ ....31,642,684

6.105%/(CAD
6.924%) ....................... ....................... ........(335,953) .........(12,499,587) ....... ...(12,499,587) ......1,434,425 ....................... ....................... ................... .........500,417 ............... 100/100........

Asset Swap - 615779...................
Bond Portfolio Hedge -
D2488*AB9

SCH D
P1

Interest
Rate

AIG Financial
Products Corp. 9PO87UV78U1JHLR68X04... .01/20/2005 .02/09/2015 ................ ......5,318,379

5.095%/(EUR
4.160%) ....................... ....................... ...........17,789 ..............(285,481) ....... ........(285,481) ..........(14,121) ....................... ....................... ................... ...........24,695 ............... 100/100........

Asset Swap -
XCSWAPAIGEUR_AILIF

Bond Portfolio Hedge -
F5333#AE7

SCH D
P1

Interest
Rate

AIG Financial
Products Corp. 9PO87UV78U1JHLR68X04... .03/21/2003 .04/30/2015 ................ ......5,270,000

5.65%/(6M
EURIBOR+92

bps) ....................... .......................  -   .................. ...........(1,308,161) ....... .....(1,308,161) .............6,352 ....................... ....................... ................... ...........27,402 ............... 100/100........
0919999.  Total-Swaps-Hedging Other-Interest Rate........................................................................................................................................... ............................................................................................................ ....................0 ....................0 ........(318,164) .........(14,093,229) XXX ...(14,093,229) ......1,426,656 ....................0 ....................0 ................0 .........552,514 ....XXX.... ........XXX......
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0969999.  Total-Swaps-Hedging Other................................................................................................................................................................. ............................................................................................................ ....................0 ....................0 ........(318,164) .........(14,093,229) XXX ...(14,093,229) ......1,426,656 ....................0 ....................0 ................0 .........552,514 ....XXX.... ........XXX......
1159999.  Total-Swaps-Interest Rate.................................................................................................................................................................... ............................................................................................................ ....................0 ....................0 ........(318,164) .........(14,093,229) XXX ...(14,093,229) ......1,426,656 ....................0 ....................0 ................0 .........552,514 ....XXX.... ........XXX......
1209999.  Total-Swaps.......................................................................................................................................................................................... ............................................................................................................ ....................0 ....................0 ........(318,164) .........(14,093,229) XXX ...(14,093,229) ......1,426,656 ....................0 ....................0 ................0 .........552,514 ....XXX.... ........XXX......
1409999.  Total-Hedging Other............................................................................................................................................................................. ............................................................................................................ ......4,347,650 ......2,306,626 ........(318,164) ...........(7,988,766) XXX .....(7,988,766) ......1,087,693 ....................0 ....................0 ................0 .........552,514 ....XXX.... ........XXX......
1449999.  TOTAL.................................................................................................................................................................................................. ............................................................................................................ ......4,347,650 ......2,306,626 ........(318,164) ...........(7,988,766) XXX .....(7,988,766) ......1,087,693 ....................0 ....................0 ................0 .........552,514 ....XXX.... ........XXX......

(a) Code Description of Hedged Risk(s)

NONE

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

NONE
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SCHEDULE DB - PART B - SECTION 1
Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17

Description of Change in Cumulative Change in Hedge
Item(s) Hedged, Book/ Variation Margin Variation Variation Margin Effectiveness

Used for Schedule/ Type(s) Date of Reporting Adjusted Cumulative Deferred Gain (Loss) Used Margin Gain (Loss) at Inception Value of
Ticker Number of Notional Income General Exhibit of Risk Maturity or Trade Transaction Date Fair Carrying Variation Variation to Adjust Basis for All Other Recognized in Potential and at One (1)

Symbol Contracts Amount Description or Replicated Identifier (a) Expiration Exchange Date Price Price Value Value Margin Margin of Hedged Item Hedges Current Year Exposure Quarter-end (b) Point
Long Futures
Hedging Other
USM4...... .........1,149 1,149,000 US BOND FUTURES.................................... VARIABLE ANNUITIES................................ N/A........ INTEREST............ .06/30/2004.. CBT........................ 1UAUICTO4EQ4DO6ZH473 .02/26/2014.. ..........132.3672 ..........133.2188 ........978,442 ............978,442 ...................... ...................... .......................... ........978,488 ..........978,442  -   ................. 0001................ ..............1,000
WNM4..... ............789 ...789,000 US ULTRA BOND......................................... VARIABLE ANNUITIES................................ N/A........ INTEREST............ .06/30/2014.. CBT........................ 1UAUICTO4EQ4DO6ZH473 .02/26/2014.. ..........142.6563 ..........144.4687 .....1,430,063 .........6,172,572 ...................... ...................... .......................... .....1,430,014 .......1,430,063 .....2,524,800 0001................ ..............1,000
USM4...... ............114 ...114,000 US BOND FUTURES.................................... VARIABLE ANNUITIES................................ N/A........ INTEREST............ .06/30/2004.. CBT........................ 1UAUICTO4EQ4DO6ZH473 .03/07/2014.. ..........131.0313 ..........133.2188 ........249,375 ............249,375 ...................... ...................... .......................... ........249,375 ..........249,375  -   ................. 0001................ ..............1,000
TYM4....... ..............90 .....90,000 US 10-YR NOTE........................................... VARIABLE ANNUITIES................................ N/A........ INTEREST............ .06/30/2004.. CBT........................ 1UAUICTO4EQ4DO6ZH473 .02/26/2014.. ..........124.3281 ..........123.5000 .........(74,532) ............145,237 ...................... ...................... .......................... .........(74,529) ...........(74,532) ........117,000 0001................ ..............1,000
SPM4....... ..............18 .......4,500 US LONG BOND........................................... VARIABLE ANNUITIES................................ N/A........ INTEREST............ .06/20/2004.. CME........................ SNZ2OJLFK8MNNCLQOF39 .03/14/2014.. .......1,839.7500 .......1,864.6000 ........111,825 ............182,827 ...................... ...................... .......................... ........111,825 ..........111,825 ..........37,800 0001................ .................250
USM4...... ..............13 .....13,000 US BOND FUTURES.................................... VARIABLE ANNUITIES................................ N/A........ INTEREST............ .06/30/2004.. CBT........................ 1UAUICTO4EQ4DO6ZH473 .03/12/2014.. ..........132.0000 ..........133.2188 ..........15,844 ..............15,844 ...................... ...................... .......................... ..........15,844 ............15,844  -   ................. 0001................ ..............1,000
WNM4..... ..............12 .....12,000 US ULTRA BOND......................................... VARIABLE ANNUITIES................................ N/A........ INTEREST............ .06/30/2014.. CBT........................ 1UAUICTO4EQ4DO6ZH473 .03/25/2014.. ..........144.0625 ..........144.4688 ............4,875 ..............77,004 ...................... ...................... .......................... ............4,876 ..............4,875 ..........38,400 0001................ ..............1,000
SPM4....... ................9 .......2,250 US LONG BOND........................................... VARIABLE ANNUITIES................................ N/A........ INTEREST............ .06/20/2004.. CME........................ SNZ2OJLFK8MNNCLQOF39 .03/14/2014.. .......1,839.7500 .......1,864.6000 ..........55,913 ..............91,414 ...................... ...................... .......................... ..........55,912 ............55,913 ..........18,900 0001................ .................250
WNM4..... ................6 .......6,000 US ULTRA BOND......................................... VARIABLE ANNUITIES................................ N/A........ INTEREST............ .06/30/2014.. CBT........................ 1UAUICTO4EQ4DO6ZH473 .03/17/2014.. ..........143.1563 ..........144.4688 ............7,875 ..............43,940 ...................... ...................... .......................... ............7,875 ..............7,875 ..........19,200 0001................ ..............1,000
SPM4....... ................4 .......1,000 US LONG BOND........................................... VARIABLE ANNUITIES................................ N/A........ INTEREST............ .06/20/2004.. CME........................ SNZ2OJLFK8MNNCLQOF39 .03/14/2014.. .......1,842.2000 .......1,864.6000 ..........22,400 ..............38,178 ...................... ...................... .......................... ..........22,400 ............22,400 ............8,400 0001................ .................250
SPM4....... ................4 .......1,000 US LONG BOND........................................... VARIABLE ANNUITIES................................ N/A........ INTEREST............ .06/20/2004.. CME........................ SNZ2OJLFK8MNNCLQOF39 .03/25/2014.. .......1,852.3000 .......1,864.6000 ..........12,300 ..............28,078 ...................... ...................... .......................... ..........12,300 ............12,300 ............8,400 0001................ .................250
SPM4....... ................2 ..........500 US LONG BOND........................................... VARIABLE ANNUITIES................................ N/A........ INTEREST............ .06/20/2004.. CME........................ SNZ2OJLFK8MNNCLQOF39 .03/14/2014.. .......1,839.7500 .......1,864.6000 ..........12,425 ..............20,314 ...................... ...................... .......................... ..........12,425 ............12,425 ............4,200 0001................ .................250
12829999.  Total-Long Futures-Hedging Other................................................................................................................................... .............. ..................................................... ............................................................................................................................................................... .....2,826,805 .........8,043,227 ...................0 ...................0 .......................0 .....2,826,806 .......2,826,805 .....2,777,100 .........XXX........ .........XXX........
1329999.  Total-Long Futures............................................................................................................................................................. .............. ..................................................... ............................................................................................................................................................... .....2,826,805 .........8,043,227 ...................0 ...................0 .......................0 .....2,826,806 .......2,826,805 .....2,777,100 .........XXX........ .........XXX........
Short Futures
Hedging Other
SPM4....... ..............14 .......3,500 US LONG BOND........................................... VARIABLE ANNUITIES................................ N/A........ EQUITY/INDEX.... .06/20/2004.. CME........................ SNZ2OJLFK8MNNCLQOF39 .03/25/2014.. .......1,852.2000 .......1,864.6000 .........(43,400) ..............11,824 ...................... ...................... .......................... .........(43,400) ...........(43,400) ..........29,400 0001................ .................250
TAM4....... ..............29 .......2,900 Russell 2000 Mini.......................................... VARIABLE ANNUITIES................................ N/A........ EQUITY/INDEX.... .06/20/2014.. NYF........................ ............................................. .03/17/2014.. .......1,186.6207 .......1,170.5000 ..........46,750 ............324,561 ...................... ...................... .......................... ..........46,750 ............46,750 ........147,900 0001................ .................100
FSM4....... ..............98 .......4,900 MINI MSCI EAFE.......................................... VARIABLE ANNUITIES................................ N/A........ EQUITY/INDEX.... .06/20/2014.. LN........................... ............................................. .03/17/2014.. .......1,857.6244 .......1,895.0000 .......(183,140) ............890,048 ...................... ...................... .......................... .......(183,140) .........(183,140) ........571,340 0001................ ...................50
FAM4....... ............106 .....10,600 S&P MID 400 EMINI..................................... VARIABLE ANNUITIES................................ N/A........ EQUITY/INDEX.... .06/20/2014.. CME........................ SNZ2OJLFK8MNNCLQOF39 .03/17/2014.. .......1,360.0500 .......1,374.9000 .......(157,410) .........1,236,341 ...................... ...................... .......................... .......(157,410) .........(157,410) ........742,000 0001................ .................100
SPM4....... ............275 .....68,750 US LONG BOND........................................... VARIABLE ANNUITIES................................ N/A........ EQUITY/INDEX.... .06/20/2004.. CME........................ SNZ2OJLFK8MNNCLQOF39 .03/17/2014.. .......1,832.8928 .......1,864.6000 ....(2,179,869) ........(1,095,110) ...................... ...................... .......................... ....(2,179,870) ......(2,179,869) ........577,500 0001................ .................250
13429999.  Total-Short Futures-Hedging Other.................................................................................................................................. .............. ..................................................... ............................................................................................................................................................... ....(2,517,069) .........1,367,664 ...................0 ...................0 .......................0 ....(2,517,070) ......(2,517,069) .....2,068,140 .........XXX........ .........XXX........
1389999.  Total-Short Futures............................................................................................................................................................ .............. ..................................................... ............................................................................................................................................................... ....(2,517,069) .........1,367,664 ...................0 ...................0 .......................0 ....(2,517,070) ......(2,517,069) .....2,068,140 .........XXX........ .........XXX........
1409999.  Total-Hedging Other.......................................................................................................................................................... .............. ..................................................... ............................................................................................................................................................... ........309,736 .........9,410,890 ...................0 ...................0 .......................0 ........309,736 ..........309,736 .....4,845,240 .........XXX........ .........XXX........
1449999.  TOTAL............................................................................................................................................................................... .............. ..................................................... ............................................................................................................................................................... ........309,736 .........9,410,890 ...................0 ...................0 .......................0 ........309,736 ..........309,736 .....4,845,240 .........XXX........ .........XXX........

(a) Code Description of Hedged Risk(s)

NONE
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

NONE
Broker Name Beginning Cash Balance Cumulative Cash Change Ending Cash Balance

Brokers

Citibank ........................................7,142,777 ........................................2,268,113 ........................................9,410,890

Total Net Cash Deposits........................................................................................................................................................................................................................................ ..................................................................................................................................................................................................... ........................................7,142,777 ........................................2,268,113 ........................................9,410,890
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  SCHEDULE DB - PART D - SECTION 1
Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10

Credit Contracts With Contracts With
Description of Exchange, Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central Agreement Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet

Clearinghouse (Y or N) (Y or N) Collateral Value > 0 Value < 0 of Collateral Value > 0 Value < 0 of Collateral Exposure Exposure
Exchange Traded Derivatives  

0199999.  Aggregate Sum of Exchange Traded............................................... ............................................. .....XXX...... .....XXX...... ................XXX.................. .......................15,515,353 ......................................... .......................15,515,353 .........................9,052,550 ........................(2,638,351) .........................9,052,550 .........................9,052,550 .....................13,224,125
NAIC 2 Designation
AIG Financial Products Corp........................................................................... 9PO87UV78U1JHLR68X04.. .....Y........... .....N........... ......................................... ......................................... ......................(13,807,749) ......................................0 ......................................... ......................(13,807,749) ......................................0 ............................527,819 ....................................0
AIG Financial Products Corp........................................................................... 9PO87UV78U1JHLR68X04.. .....Y........... .....N........... ......................................... ......................................... ..........................(285,481) ......................................0 ......................................... ..........................(285,481) ......................................0 ..............................24,695 ....................................0
0399999.  Total NAIC 2 Designation.......................................................................................................................................................... ......................................0 ......................................0 ......................(14,093,229) ......................................0 ......................................0 ......................(14,093,229) ......................................0 ............................552,514 ....................................0
0999999.  Totals........................................................................................................................................................................................ ......................................0 .......................15,515,353 ......................(14,093,229) .......................15,515,353 .........................9,052,550 ......................(16,731,580) .........................9,052,550 .........................9,605,064 .....................13,224,125
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Sch. DB-Pt D-Sn 2
NONE
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
1 2 3 4 5 6 7

NAIC
Designation

CUSIP /Market Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

Short-Term Invested Assets (Schedule DA Type)
AIG LIQUIDITY POOL........................................................................................................................................... ................ ................ .......................253,256,156 .......................253,256,156 03/31/2015....

8999999 Total - Short-Term Invested Assets (Schedule DA Type).................................................................................................................................... .......................253,256,156 .......................253,256,156 .....XXX.........

9999999. Totals................................................................................................................................................................................................................. .......................253,256,156 .......................253,256,156 .....XXX.........

General Interrogatories:  

1. The activity for the year to date:    Fair Value $.....253,256,156     Book/Adjusted Carrying Value $.....253,256,156  

2. Average balance for the year to date:    Fair Value $.....282,622,287     Book/Adjusted Carrying Value $.....282,622,287  

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:  

NAIC 1:  $.....253,256,156 NAIC 2:  $..........0 NAIC 3:  $..........0  NAIC 4:  $..........0 NAIC 5:  $..........0 NAIC 6:  $..........0
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
1 2 3 4 5 6 7

NAIC
Designation

CUSIP /Market Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatory:  

1. Total activity for the year to date:    Fair Value $.....253,256,156     Book/Adjusted Carrying Value $.....253,256,156  

2. Average balance for the year to date:    Fair Value $.....282,622,287     Book/Adjusted Carrying Value $.....282,622,287  
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  SCHEDULE E - PART 1 - CASH  
  Month End Depository Balances  

1 2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter

Rate Interest Interest Accrued 6 7 8
of Received During at Current

Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories  
Amegy Bank.................................................................... Houston TX............................................. ................... ..................... ................................ ................................ .................44,164 .................29,261 .................28,945 XXX..
Amarillo National Bank.................................................... Amarillo TX.............................................. ................... ..................... ................................ ................................ ............5,073,089 ............5,603,703 ............5,109,463 XXX..
Bank of America.............................................................. Dallas TX................................................. ................... ..................... ................................ ................................ .........(10,012,883) ...........(6,108,739) ...........(4,810,735) XXX..
Bank of New York Georgia.............................................. Roswell GA............................................. ................... ..................... ................................ ................................ ...............143,232 ...............112,216 .................93,131 XXX..
Bank of New York............................................................ New York NY........................................... ................... ..................... ................................ ................................ ............3,631,354 ............1,331,028 ...............396,127 XXX..
Bank of New York Mellon................................................ New York NY........................................... ................... ..................... ................................ ................................ .........(31,659,306) .........(28,883,248) .........(28,175,132) XXX..
Citibank............................................................................ New Castle DE........................................ ................... ..................... ................................ ................................ ...........(3,121,431) ...........(2,735,806) ...........(7,179,404) XXX..
Citibank............................................................................ Wilmington DE........................................ ................... ..................... ................................ ................................ ..............(386,349) ............1,743,418 ...............136,987 XXX..
FHLB New York............................................................... New York NY........................................... ................... ...........0.030 ...........................22 ................................ ...............225,840 ...............455,319 ...............428,264 XXX..
Fifth Third Bank............................................................... Cincinnati OH.......................................... ................... ..................... ................................ ................................ ...............215,042 ...............354,945 ...............367,820 XXX..
First Community Bank..................................................... Albuquerque NM..................................... ................... ..................... ................................ ................................ .................18,383 .................16,985 .................16,985 XXX..
JP Morgan Chase, Ohio.................................................. Columbus OH.......................................... ................... ..................... ................................ ................................ ............1,966,183 ............3,515,916 ............1,037,421 XXX..
JP Morgan Chase New York........................................... New York NY........................................... ................... ..................... ................................ ................................ ...........(2,684,915) ...........(4,282,104) ...............267,254 XXX..
JP Morgan Chase, Texas................................................ San Antonio TX....................................... ................... ..................... ................................ ................................ ............5,143,897 ............5,762,876 ............6,796,217 XXX..
M&T Bank........................................................................ Baltimore MD........................................... ................... ..................... ................................ ................................ ............1,324,703 ............2,504,420 ................(42,755) XXX..
PNC Bank........................................................................ Philadelphia PA....................................... ................... ..................... ................................ ................................ ...........(9,732,752) .........(11,231,518) .........(12,159,814) XXX..
State Street Bank............................................................. Boston MA............................................... ................... ..................... ................................ ................................ ...........(2,609,844) ..............(563,976) ............5,591,151 XXX..
US Bank, Minnesota........................................................ Minneapolis MN...................................... ................... ..................... ................................ ................................ ...............334,940 ...............352,159 ...............302,617 XXX..
Wachovia......................................................................... Jacksonville FL....................................... ................... ..................... ................................ ................................ ...............728,084 ............1,063,941 ............1,723,127 XXX..
UMB Bank, N.A................................................................ Kansas City MO...................................... ................... ..................... ................................ ................................ .................30,200 .................30,200 .................30,200 XXX..
0199999.  Total Open Depositories.................................................................................................... ....XXX........ ......XXX........ ...........................22 .............................0 .........(41,328,369) .........(30,929,004) .........(30,042,131) XXX..
0399999. Total Cash on Deposit......................................................................................................... ....XXX........ ......XXX........ ...........................22 .............................0 .........(41,328,369) .........(30,929,004) .........(30,042,131) XXX..
0599999. Total Cash........................................................................................................................... ....XXX........ ......XXX........ ...........................22 .............................0 .........(41,328,369) .........(30,929,004) .........(30,042,131) XXX..
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  SCHEDULE E - PART 2 - CASH EQUIVALENTS  
Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8

Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year

NONE
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